O
HEALTH QUARTERLY STATEMENT

As of June 30, 2017
of the Condition and Affairs of the

Blue Care Network of Michigan

NAIC Group Code.....572, 572 NAIC Company Code..... 95610 Employer's ID Number..... 38-2359234
(Current Period) (Prior Period)
Organized under the Laws of M| State of Domicile or Port of Entry MI Country of Domicile  US
Licensed as Business Type Health Maintenance Organization Is HMO Federally Qualified? Yes[ ] No[X]
Incorporated/Organized..... May 6, 1981 Commenced Business..... May 13, 1981
Statutory Home Office 20500 Civic Center Drive..... Southfield ..... MI ..... US ..... 48076
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 20500 Civic Center Drive..... Southfield ..... Ml ..... US ..... 48076 248-799-6400
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 20500 Civic Center Drive MC C455..... Southfield ..... Ml ..... US ..... 48076
(Street and Number) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 20500 Civic Center Drive..... Southfield ..... Ml ..... US ..... 48076 248-799-6898
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.BCBSM.com
Statutory Statement Contact Jill Angela Fiddes 248-799-6898
(Name) (Area Code) (Telephone Number) (Extension)
jfiddes@bcbsm.com 844-852-7151
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Tiffany Antonette Albert President & Chief Executive Officer 2. Sheela Rao Manyam Secretary
3. James Peter Kallas Vice President of Finance & 4. Marc Darryl Keshishian MD Chief Medical Officer
Treasurer
OTHER
DIRECTORS OR TRUSTEES
Tiffany Antonette Albert Julie Anne Angott Mark Robert Bartlett William Harrison Black
David Bing Kenneth Ray Dallafior James Robert Dietz Shauna Ryder Diggs MD
Sarah Winston Doyle Janet Louise Harden Valeriah Ann Holmon Gerald Kariem
Robert Paul Kelch MD Melvin Lyle Larsen Paula Jean Manderfield Gregory Alan Sudderth
Diana Lynn Watson Mary Ann Weaver
State of........ Michigan
County of..... Oakland

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
Tiffany Antonette Albert Sheela Rao Manyam James Peter Kallas
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President & Chief Executive Officer Secretary Vice President of Finance & Treasurer
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No[ ]
This day of b. Ifno: 1. State the amendment number
2. Date filed

3. Number of pages attached




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ot nene | eenniennieees 972,881,338 | ... | s 972,881,338 | ..ovoevrirne 925,078,331
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e (U 1,842,519
2.2 COMMON SLOCKS......eouverurrirceirrireesisesisessess sttt ssstensins | eoresssesesnns 182,818,140 | .ooouvveveeerircrnnirireeens | cevvreerinenes 182,818,140 | ...coevvvvneen 178,865,436
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....(3,075,580)), cash equivalents ($.....63,530,850)
and short-term investments ($.....737,535,505)...........cccuuummerrirnemmieresieessinesessessssnesines | seeessssesesens 797,990,775 | .oooovvevriererenrirereineni | cevvnereinnnes 797,990,775 | ..ovoreennc 622,316,289
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVEStEd @SSELS...........cvvureerrririiierieesies st eneses | srtsensseneseenens 4,999,201 | oo | e 4,999,201 | ..o
9. ReCeiVabIes fOr SECUMIHIES............urvrerrerriiciieriesie st snessenssnes | sesaensssnessenens 6,700,083 | ....coomviiiriiniinns | e 6,700,083 | ..ccvviiins 14,602
10.  Securities lending reinVeSted COIAEIAl @SSELS...........c.cvivirieeieeiereeese e tsstes e sessnes | esvessesssssssssssesssssssesesins | sreessssssssssesessssessesissssenss | ssessesssssssessessssessesssenes 0 [
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection..........cccoeees | cevververeernnnan 65,935,056 | ..coovoeririrnnn 3,708,824 | ..........co..... 62,226,232 | ..coovvrernne. 35,015,501
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0.ttt nas | sessesesessessennsa 651,300 | .oovoerirrieienad 651,300 | .o (01 IO 10,172
16. Reinsurance:
16.1  Amounts recoverable from FeINSUTENS............cocvcinieiiiiiiseississssssiesies | oo 19,471,292 | oo | e 19,471,292 | oo 15,812,868
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUrEd PIANS............c.eveiiveiieieieieeeie st eseisines | cerenseseseesenans 7,883,010 [.ovveveieieeieeeeseenes | e 7,883,010 | .coveverirrn 13,302,394
18.1 Current federal and foreign income tax recoverable and iNterest therEON.............ccecvviivien [ everieiieieseieesisieis | ereieinsiese s | evesessssesessssssssssseend (01 IO 70,095
18.2 Net defermed X @SSEL...........iiriririii bbb eses | sbresbiesb ettt | sebensinni s | i LU TN
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfWarE............cccoveieieriiereeeeeseesseseeisnis | evsesesessssenens 8,909,007 | .cooovvvrrrrrnnes 8,178,353 | .oovvvieeiriiins 730,654 | ..ooovcreieieesreieins
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 26,338,838 | ....ccevevne. 26,338,838 | ....cvevviereiieeind 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates..........c.ccovvrrereieriieeseisiseesessieiens | oo 19,503,273 | oo
24. Health care ($.....46,075,825) and other amounts receivable 46,632,407 | ovovrvreieieiins 556,582
25. Aggregate write-ins for other than invested @sSets............cccvvceeeniienceeeeeeseeenees | e 4,542,704 4,542,704
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........c.crermrvereeernremeeesneresessssesssessssssssessssssssssessssnses | seesssseeenns 2,177,318,062 | ..ooovverncennn. 43,976,601 | ......cc..... 2,133,341,461 | ............. 1,864,163,158
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......ceeuueerreeieeerneeiseeeseesseeesssesssssesssssssssessssssssesssssssessssssssssssssssssssns. | sessssessnnes 2,177,318,062 | ..ooovvercennn. 43,976,601 | .......c..... 2,133,341,461 | ............. 1,864,163,158
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
25071, Prepaid BXPENSES. ........cevueviieireiieieieissie ettt st bbb ss s s bense s snns | sntessesssnsesans 4542704 | ..o 4,542,704 | oo [0 TR
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIN€ 25 @DOVE)........cureienresirnrensesrsersnessessrssnessesns | consessessessnsssens 4,542,704 | oo 4,542,704 | oo [0 P 0




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....9,390,247 reinsurance CeAEd)..........c..owvververreereeemeeneeenseessennennens | coerresrseenees 331,693,155 | ..ovevre. 12,734,666 | ................ 344,427,821 | .o 348,014,430
2. Accrued medical incentive pool and bONUS @MOUNLS...........c.ceviereiicrercreeeeeeeeeereseseienees | eveesesieesenens 69,749,308 |....cocvvierireeeeeeeeieeen | e 69,749,308 | .....ccevevnee. 57,934,650
3. Unpaid claims adjustment EXPENSES...........ccwrrrimiierierericriesiesssessisssesssesesssssssssesnees | oeseeessnesneees 11,076,341 | oo | cereerienieenns 11,076,341 | oo 12,152,290
4. Aggregate health policy reserves, including the liability of §.....21,869,144 for
medical loss ratio rebate per the Public Health Service ACt..........ccovvivieencvieeiesesieiens | cvevreiieinnnns 124,282,839 |...coovvvcveireieieneenns | cvereininnens 124,282,839 | oo 61,422,534
5. AQQregate life PONICY TESEIVES........ovururieeeirrerieeineiss s eeeeess ettt ssesssssssssessns | stessssssessessssssessnssessessesses | sressessasssnsssssensnssessansnssns | sesessssssessmsssessnssassnssnses [0 U
6. Property/casualty unearned premium reserve
7. Aggregate health ClaIM FESEIVES. ..ot ssessss s ssssssntas | sesestsssssssessssessssessssssnssesss | sesessessssssssessasssssessansnsss | essnssssssnsssssssssessansnnssnes [0 U
8. Premiums received in @dVANCE...........c.coeviiiiiiciiis s sssnssnns | essisssesiens 158,303,767 | ... [ i 158,303,767 | ...ccvvvvrinne 62,625,300
9. General eXpenses dUE OF ACCIUBM.............c.evevivereeierceeieie ettt sssssaesaens | saeseessesissesens 28,069,850 | ...cooviriireiereeeeieeenis | e 28,069,850 | ..coocverrina 41,886,065
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 on realized gains (I0SSES))........cvvvireirieiiieriiereieeee e senes | creeresesssesssessesenns 13,705 [ oo | e 13,705 | oo
10.2 Net deferred taX HADIIY..........c.orrieiereieiece ettt sttt stenses | sfeeseessessestssssessestesssessastes | sressesssssessastassssssestessnnssns | sebsssssssessnssssssnssessnesenes [0 U
11, Ceded reinsurance premiums PaYabIE............cccveveveiierieeieiieieeesee s sssessesenss | srvessesssessenes 16,757,897 | .ovvereeeeeveeeeeeeiies | ceverenieienies 16,757,897 | ..covvvevererne 18,001,168
12. Amounts withheld or retained for the account of Others.............ccceveivcveiieiciceseceseees | e 815,866 |....ooovrevireieicieeieieies | e 815,866 | ..ocooeveeririennns 782,614
13.  Remittances and items not @llocated..............coovuiiciiiiieiiiiinns | e 5,219 | | 5,219 |
14.  Borrowed money (including $.......... 0 current) and interest
thereon $.....34,667 (including $.....34,667 CUMTENT)......cveurmrreemrreerenrecrnneeseseeeesssenesnesssnns | seeeesseeessas 50,034,667 | ...ooevererrerincrieninenens | cereneeinenenns 50,034,667 | ...cooorrvrernnee 75,049,820
15.  Amounts due to parent, subsidiaries and affiliates.............cocverererieieieieeee s | e 49,661,891 | ..o | e 49,661,891 | ..coccvcvvvrnnne 52,285,915
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($..........0) COMPEANIES.........coooeveereeciecreeieeieei | eeeieeiensesseeeesseesensiees | eoeeeieeeieensessiesnsesessssnnsns | eerserssenssesssensssnssenssees0 [ erveesseessessessieesseessesnseenes
21.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........c.evvrurirririnrns | rrvrrerinsissisessesnsiesns | rreesseseessssesssssessesssnses | sssessssssessnsssssessassssnses [0 U
22. Liability for amounts held under uninsured plans.............ccoccueeverercinenieneeissesesessessesieiees | everiesseisnanns 14,522,624 | ...ooooeveeerereeeeees | v 14,522,624 | .....ocvvvnnn 9,776,159
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). oo | cvveresiesieseneenes 1,558,911 | oo (O 1,558,911 | oo 1,204,784
24, Total liabilities (LINES 110 23).......ccuurrieeererierrieeriesesesisesisesssessesessesessessssesssesssssssssns | cessneessesees 882,202,773 | oovoovverenn 12,734,666 | .....occoonnes 894,937,439 | ...oovvvvi 741,135,729
25.  Aggregate write-ins for special SUrPIUS fUNDS...........ccovvrveieeiieiciieseese e | cvrereeinnas )%, 0 GO IS XXX | e, 18,414,500 | ..ooovcvveceieeeid 0
26.  CommON CAPItAl STOCK........cvuevieiieiieicictee st snnns | avreseinnean 9.9, GO I )0, 0 ORI BTN 10,000 | covererrereieieins 10,000
27, Preferred Capital SLOCK........coivuririrrririeiesisse ettt nssesans | sesseneeens ) .9 O S XXX ooieriririeiens e essseesines | e
28.  Gross paid in and contributed SUMPIUS...........c.cveireveriinieieieisee ettt ssssssesessssenss | avsesseenneas 9.9, GO XXX oeievevieiiens | vevvereieiieins 15,643,045 | ....coocvevee 15,643,045
29, SUMIUS NOLES.....uveueeercerieeseesneiseissessstsssssssss st ess s ssess st ess st ssessssssessessnssessessnssnsses | sessssssnees ) .9, O S XXX etveveieees [ et ssssesees | evevesssssssssesesssssesaeses s
30. Aggregate write-ins for other than special Surplus funds............ccocevererenisieieniseieieieens | coeieininas 9.9, GO I XXX eetrvreieinins | vvvevrensesssiese s [0 RN 0
31, Unassigned funds (SUMPIUS).........c.cueerveeveererrirereseiesieiseeessssesesesseseessssessesssssssssssesssssnsesees | envessereeres X Kurrereensnrenens | ververrsnee e XXX s [ e 1,204,336,477 | ............. 1,107,374,384
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (1) I ISR ) .9, O S XXX etrveveieens | e sessssssieses | evevssssssssssesessssseseses s
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PR [OOSR 0.0, SO XXX iiiriarieirnnns | oerssisnenssisssssensesssssssesies | aosesessssssessessssssessesesanes
33. Total capital and surplus (Lines 25 to 31 minUS LiN€ 32).........ccooeveueirreeeieeirereeeeceeeeeeeeiens | cveveienas )%, 0 GO IS )9, G [ 1,238,404,022 | ............. 1,123,027,429
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccouveeviveriieeniieeseeeseee s | cevevevinnens D,9,9 ORI RN D9, GO 2,133,341,461 | ............. 1,864,163,158
DETAILS OF WRITE-INS
2307, ESCREALS. ..vvvvveerreeraeeseeesseessesessseesseesssess st sss st ssesssssssssesssseessssssssessesssseessssssssssssnsssans | eessssessnssesans 1,558,911 | coooveeeeeeereeeeneeenneens | cevveeennneennnens 1,558,911 | oo 1,204,784
2302, oo | et sres ettt | neneeeeen sttt | erest et LU R
2303, eSSt nes | et seeet e es st ennte | neestsene sttt nens | eesssess st (O
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......cc.ruerreerrrmesreerssnssasessssnssssessssees | eseesssessssesans 1,558,911 | oo [0 I 1,558,911 | oo 1,204,784
2501. Reserve for ACA Fee due in 2018...........ooviiniiniiciiiiesiesesiessssssssisssinss | cesviessissnons ) 9,9, CONINE IO ). 0,9, SO IV 18,414,500 | ..oovvoeriecicie
2502, .ottt R ettt | eetsees st ees e nn st | seeest e s st en st nene | Sbseessnes et en st | sesssees sttt
2503, .ot | cebtee et ennte | senest st | Hbeees sttt | sresi et
2598. Summary of remaining write-ins for Line 25 from overflow page...........coc.ereereenneneineinsienenns | coveereennenns ) 0.9, NN IS D99, GO IS 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccccvvrrrieerereiieierisiesissessessnsns | eerersenessenns 0.0, SO P 0.0, S [N 18,414,500 | oo 0
300, oeereeeeeeer ettt nes | eessees s st st sees s ens s enste | seeesteees st st eestnens | seseessanest et eness st | seesseess ettt enes
3002, .ottt | cess sttt n et | serest sttt eens | eheees sttt | sresiene st
3003, ettt | eeesees s st eent st eente | seeest s sttt nene | Sbseessnes ettt nentas | seessees sttt
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccovvveveveveverceieeisenns | ceveerereniens D0, SO DU XXX oiveveveies [ v [0 U 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Lin 30 @DOVE)......ceveiviuiriiierierieiisieseeiesiesisieieiins | eeresresianans 2.9, SO PO XXX




Statement as of June 30, 201

7ot Blue Care Network of Michigan

STATEMENT OF REVENUE AND EXPENSES

—_

Member months

Risk revenue........

Aggregate write-in:

N e a B ow D

Net premium income (including §.......... 0 non-health premium iNCOME).........ccvvvererrerrirereiennns
Change in unearned premium reserves and reserve for rate credits..........ocooovvvrerinseeiieiennes

Fee-for-service (net of $.......... 0 medical EXPENSES)......ccviveiicreierereiee e

s for other health care related revenues...........ccoceevveveniecseseeese e

Aggregate write-ins for other non-health reVENUES............c.ccevieerivieicccecee e

8. Total revenUES (LINES 210 7)....oucvviecieiieeecte et

Hospital and Medical:

9. Hospital/medical DENETILS..........cccevevcreeee ettt saene

10.
1.
12.
13.
14.
15.
16.
Less:
17.
18.
19.
20.
21.
22.

Outside referrals..

Prescription drugs

Total hospital and

Non-health claims

23.
24,
25.
26.
27.
28.

Net investment gal

29.
30.

Aggregate write-ins for other hospital and medical......
Incentive pool, withhold adjustments and bonus amounts...........

SUDLOLAl (LINES 910 15)....eucvieeieicteeeie ettt a st

Other ProfeSSIONAl SEIVICES..........ccvieveiircreieteee et bbbt bnes

Emergency room and OUt-0f-8r8a.............ccceurveeieeieiieeeies e essse s s ssssseenees

NEE FEINSUFANCE FECOVETIES......ovvrieiereirisieiseiseisisssessees sttt ssansesns

medical (LINES 16 MINUS 17).....covuevrrieseieiereeesee e

(NBE) ettt ettt en

Claims adjustment expenses, including $.....30,743,859 cost containment expenses................

General adminiStrative BXPENSES.........c.ccevevevieeieieiesee ettt seesans

Increase in reserves for life and accident and health contracts (including

Net realized capital gains (losses) less capital gains tax of $.......... 0nvoeeee e

ins or (108S€s) (LINES 25 PIUS 26).........cevreverererrreerersseseessse e eessssesenes

Net gain or (loss) from agents' or premium balances charged off [(amount recovered

Net income or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 PIUS 28 PIUS 29).........cerurrererrererririrnsinsiesssssssseesessesessssessssssssessssssssenes

31.
32.

Federal and foreig

Net income (loss)

N INCOME taXES INCUITE........cvvvieeriieciercce et

(LINES 30 MINUS 31)..vucvereriireeeeeieriseeseeseseseeseesssesesessesssseessessssssessassssesssseens

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
4,117,365 4,064,797
........... XXXeovvvineriinne | v 1,796,195,473 | ............1,725,740,294 | ............3,405,308,167
........... XXXoreevvinereinne | wvrnereiinneeens(5,286,632) | ovvvvvrnrnnnnn(5,431,952) | <..oovvvcennn..(6,736,819)
........... XXX otivirerenine | nseesenesessssssssssesisnees | seesssssesssssesssssssssssssssss | sesssesssssesssssssnssssssns
........... XXX eevveirereinne | vvverernnseernnnnnrn 302,984 | i 378,051 | . 721,595
........... XXX eevvrirereinne | vvverernseernnnenrnn26,703 | v 408,406 | oovvivnnninnne. 44,960
........... XXXoeerreserennns | nneresnsssnsnssreonseenennssd | cvnnnnnsennenn0 | o0
........... XXXeoveeerirecreien | e 1,791,238,488 | ...........1,721,094,799 | ............3,399,337,903
................. 18,213,995 | ............1,037,735,138 | ...............982,164,036 | ............1,993,145,564
...................... 968,631 | ................64,974,691 | .................51,446,719 | ...............108,131,957
................. 38,042,359 | .................38,042,359 | .................38,622,960 | .................75,811,644
................... 2,787,773 | ...............103,736,605 | ................93,467,804 | ...............191,680,061
................................................... 210,224,411 | ..............224,249,555 | ..............444,940,613
................................. 0 | coovrrrerrmrerriinsennnnnd0 [ | 0
................................. 51,119,726 44,922,303 | ................52,784,763
................. 60,012,758 | ...........1,505,832,930 | ............1,434,873,377 | ............2,866,494,602
..................................................... 12,655,596 | .....cccverer.....8,598,062 | ................18,463,090
................. 60,012,758 | ...........1,493,177,334 | ............1,426,275,315 | ...........2,848,031,512
..................................................... 59,055,345 | .................82,380,398 | ..............151,081,260
................................................... 158,450,756 | ...............187,426,131 | ..............343,174,600
1,710,683,435 1,696,081,844 3,342,287,372
................. 80,555,053 | .................25,012,955 57,050,531
................. 17,961,948 | .................15,589,796 | .................31,029,813
....................................................... 6,835,843 | ..ooovcrernennn 915,705 | ovcvireneeeee..6,197,306
................................. 0] oerennernnn 24,797,791 | e 16,505,501 | .oovvernee 37,227,119
......................................................... (789,150) | voooccvvrerrrrnn(144,180) | oe.......(4,306,798)
................................. 0] o0 | iiiiiinn..4,855,353 | ..................4,665,066
........... XXX oevvireinennes | werernennnn 104,563,694 | ............... 46,229,629 | .................94,635,918
........... XXX oovreneennnenee | eereenernnnnnenneenn 428,800 | v 407,700 | e 879,811
........... XXX ovvvvnrreerneen | voveirennnn 104,134,894 | ..............45,821,929 | .................93,756,107

0601
0602.
0603.

0698. Summary of remai

ning write-ins for Line 6 from overflow page.........c.cccoceeivieviccveeecesieeine

0699. Totals (Lines 0601 thru 0603 plus 0698) (LIN€ 6 @DOVE)........covereieriieieiieieissereesee s

...................... 408,406

0701.
0702.
0703.

0798. Summary of remai

ning write-ins for Line 7 from overflow page.........ccccoeeevveenieereeeceiieeinne

0799. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE).........cccvcueririiirieisicreiececreseeerssesiennes

1401.
1402.
1403.

1498. Summary of remai

ning write-ins for Line 14 from overflow page.........cccovevvveeeeeeeiiesieeins

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE).........cccvvevercriirirsreesrsesiriseesneenenae

2901. Settlement of long

2902. Final settiement of sale of affiliate

2903.

2998. Summary of remai

term liability....

ning write-ins for Line 29 from overflow page........ccc.ccvevvevveveverierecrensieennnns

2999. Totals (Lines 2901 thru 2903 plus 2998) (LIN€ 29 @DOVE).........covvevercririiiiirsrcisierieseresesrsnenns

4,855,353
..................... (190,287)
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year

CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr FEPOILING YEAT.........c.eueuiierieieieiiireiseieissiesse ettt ettt sssensessessnns | essesssones 1,123,027,429 | ............ 1,026,506,477 | ............ 1,026,506,477
34, Netincome oOr (I0SS) frOM LINE 32.......co.oiiiiirieiiiiseeie ettt sttt st s e nanes | esnssntessenas 104,134,894 | ................. 45,821,929 | ..ccovvvene. 93,756,107
35.  Change in valuation basis of aggregate policy and claim reserves
36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... e | et 13,464,001 | oovevererenne. 2278424 | ... 8,989,291
37. Change in net unrealized foreign exchange capital gain oOr (I0SS)..........ccovieviiceiiieiiercteteee et snes | crevnaeseressesns 1,484,162 | .ovverrrene. 1,058,426 | ...coovvevrrennne. 683,752
38.  Change in Net AEfErmBd INCOME TAX.........ccviiuiiiiierice ettt bbb s e s ae bt ssnas | ebsnsetessstetesssesssnsesenseses | srebessesessssesessssnsesssseseninns | oeeressesesssnsesnns (66,095)
39, Change in NONAAMITEEA @SSELS..........ccccviieiicieiecie ettt bbbt es bbbt b s s b s s snaetans | sebisaesesansesens (3,706,464) | ......ccvvveneee (7,229,450) | ..cvvvevrrcrnne (6,842,103)
40. Change in unauthorized and CErtifIed TEINSUIANCE. ...........ccveicviieeieieesee ettt s bs s sssssssssssstes | sssessssessesssessessssssssnssssans | stessessesssessessessessssassesiess | seesssesssssssssssssssesessssenes
41, ChaNGE N TBASUIY SEOCK........c.ueveeveesieeieciereetes e scsesse et s st s et ses e ss sttt s st es s b s s s sses st besses e basbensessssansnns | svsessesessessstnsessesssssnsnssans | stessessesssessessessessssassesnss | sesssonsssssssesssssssessessssenes
42, Change iN SUMPIUS NOES........cvcvieieeirieisie ettt sttt s s st s bbb s s sas s s s st st es et antessesantassananss | svsesssssssessstssessessessnssnsans | stessessessnsessessessessnsassesnss | sesssinsssssssesssssssessesassones
43, Cumulative effect of changes in @CCOUNTING PHINCIDIES.........c.vveviveeieicrieeie ettt sttt ssbes et bssssans | svsessessssesssessessssssssnssssans | stessessesssesssssessessssassesinss | seesssessssssssessssssessessssones
44, Capital changes:

45.

AA.1 PRI TNttt R
44.2 Transferred from surplus (StOCK DIVIAEN)...........ccvurvveieeieiiceeeeie ettt nees
44.3 TranSTErrEd 10 SUMPIUS......c.cviveieeicteeees ettt bbbttt b b st e ettt s bt n e naen
Surplus adjustments:

A5.1 PAIA TN,

45.2 Transferred to capital (Stock Dividend)....

45.3 TranSerred from CAPILAL...........ccccevevireee ettt bbbttt s s b s s s s s ssssnsans | essessssssssssessnssstessesantantes | setessessessessstessessssensessesens | srsessesistestes st s en e tenaaes

46. Dividends to stockholders....
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS...........ceveiveevriieeiiereseteseses e sssss e ssssssse s s besss s ssssssssssessssssessssnes | sossesssssssssssssessssnsanseses {0 (O P 0
48. Net change in capital and SUIPIUS (LINES 34 10 47).......coeicveeeeeieeseeses ettt es st sssssssssssssstesannas | sesssssssseses 115,376,593 | ..c.cvovvenee 41,929,329 | ...cccvvernnn 96,520,952
49. Capital and surplus end of reporting period (LINE 33 PIUS 48)........ccceverrrrierereiiereieisetesee e ssesessesessessesessssssssns | seesesssnens 1,238,404,022 | ............ 1,068,435,806 | ............ 1,123,027,429

DETAILS OF WRITE-INS

AT07. oottt et ee et RS AR R R R R R R RS E R R | HhER iR R s e s n bt nttis | nenes s bt ns e | seeees sttt
AT02. oottt e kR R E R AR R R R | HhER iR Rttt | neees st | seesbe et
AT03. oottt ee stk E R RE R R R | HhkR iRt s ettt | neees s b bt | seeebe ettt
4798. Summary of remaining write-ins for Ling 47 from OVEIflOW PAGE.........ccoiuiueiieiciiisisieessss ettt ssnss | eosssessesssssssessesssssessns (1 [0 T 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccueririiiiiiiiseiiissiesissiessssessessessesssssssessesssssssesssssssessassesssssnsenss | sesssessesssssssessesssssassans {0 [0 0
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..o vttt | sebeninenns 1,918,704,240 | ............ 1,698,434,151
2. Net investment income 18,488,627 | ......coe...... 19,305,163
3. Miscellaneous income ...329,647 786,457
4. Total (Lines 1 through 3) 1,937,522,514 | ............ 1,718,525,771
5. Benefit and 10SS related PAYMENLS.........ccviiiieiiiieie ettt ens e sntenne | sressesnen 1,500,503,445 | ............ 1,434,791,708
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cverurireerrenirnrirrieins [ eerneinsireseinsessessssssssiiees | sessesssssssssssssssssssssssssassnns | sesssssssssesssssssssesssssssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cccceueeiiciiicreeice e | everieeaeias 222,667,439 | ...coccuenee. 252,099,371 | ovvevernes 506,412,923
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...345,000 360,000 737,609
10. Total (Lines 5 through 9) 1,723,515,884 | ............ 1,687,251,079 | ............ 3,338,113,675
11.  Net cash from operations (Line 4 MINUS LINE 10).........cccueviriireieiiieiieereete ettt sbe s s s ssssesesens | evessssesanas 214,006,630 | ...ccooevvernees 31,274,692 | ..o 103,925,272
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ... oottt sttt ens | senssnssened 429,032,505 | .....ocovenee. 391,965,355 | ..coovverennee 718,142,328
1202 SHOCKS. ..ttt | sttt 13,994,462 | ..oovvvivirnnne 955,794 | .o 61,789,857
12.3 Mortgage loans.
124 Real estate
12.5  OFNEI INVESIEA @SSELS. ... ..ueeecercieceiciceei ettt ettt s ettt f s s s bbbt b et ssens | 1ebsesbeesesseebeebessensanbsnssns | Hreesestessasssessessasssnssentantns | Sbeetsessestassessessantanesnssnes
12.6 Net gains or (losses) on cash, cash equivalents and short-term iINVESIMENtS.............cceveveveereiceecreeeeeeeeie | e 15,348 | .o 32,140 | oo 60,944
12.7  MISCEIIANEOUS PrOCEEMAS.........ocvuiveieiiieciciieeie ettt ss st es e b s ses s snsns | davsesssssssnean 25,656,733 | ..cccvvernn. 31,722,792 | oo
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt ssses s ses s sssss s sssssssnees | evessessesanns 468,699,048 | ............... 424,676,081 | ............... 779,993,129
13.  Cost of investments acquired (long-term only):
13.1 Bonds ....471,907,840 417,274,291 746,002,408
1312 SHOCKS ettt | Sinetesinnienes 1,735,377 | oo 1,205,973 | oo 66,868,282
13,3 MOMGAGE I0ANS........cuiviierictcietee sttt bbb bbb b s b s s b s bbbt s s bbb st b esnseas | sbssebessstesessesesassetesessesess | evissesessnsesassssetesnsesesanaes | sbebessesesasntesense s s s bnes
1314 REAI ESIAIE. ...ttt E R E ARk R bRt b b | HeRReRE et eRE et bbbt bbb aes | Hetsentenb et sttt bt enb st | Sbebeti sttt
13.5  Other INVESIE @SSELS.........uvvurirrirrireii bbbt | ebnesnssnssneeed 4,999,201 | ..o
13.6  MiSCEllaNEOoUS @PPlICALIONS...........cvuiveiviieiicicisiie ettt ettt b b s s entens | dessessessessstnes 6,685,481 | ...ccovvvnnenes 27,306,590
13.7 Total investments acquired (Lines 13.1 to 13.6)............... 485,327,899 ..445786,854
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........cccvvrrrmrnrrrrninrreinensisssesssssessssssssssssssesses | sessessssssnenns (16,628,851) | .oovvvvrerenne (21,110,773)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES.......cvvereeiriirerie ettt s sttt ssessansns | sessesssnssestessassnssessanssnssns | sressessesssssnssessanssnssassansns | stessssssessessnnssessasssnssnssnnes
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds .(25,000,000) ...
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.veeririececiei ettt sttt ensnsns | sessestssssessessassessessanssnssns | sressessessssssssessnnssnssnnsansns | stessssssessassnsssessnssnesnssnes
16.6  Other cash provided (PPHEA).......c.evererieiiiieiiie ittt ssnnns | ernssnsssnssnses 3,296,707 | oo (52,451,682) | ...cvovrennnns (54,642,994)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | s.covvsvernenns (21,703,293) | ...ovvrrerrenns (52,451,682) | ..oovvvrrerrinns (54,642,994)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......cccevvveeeeees | cevervierenns 175,674,486 | ................ (42,287,763) | ..oovverrrrnne 16,325,702
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year 622,316,289 ...605,990,587 | ..... ..605,990,587
19.2 End of period (Line 18 plus Line 19.1)......ccccocvvrrrerrrnne 097,990,775 | oo 563,702,824 | ............... 622,316,289
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk R E R E R E R E R E R R LR LR LA R LR £ E bttt | seEteeRtsentsentsentenb st entene | Heeenteent st enntenbenb et st | snbsenti ettt
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
4 5 6

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOE Y T .ottt esssssesssssssesssnsnines | cossssesssessssesessend 669,741 | .vevvrerrecrienene MB,317 | e, 440,472 | v, 13,990 | .vveerimnrierrinnrinreseni [ | oo 18,011 | 78,9571 | oooieceierrierrieeninesinens | eereesiesesessi s enseenes
2. FIrSEQUAMET......cvocveeererecieieceiene st ninees | eestsssesnenessessseesd 695,755 | ...eveerercreeeens 134,002 | .o, 446,285 | ..o 13,645 | [ rerenesseesssessssensnen | v 18,006 |..oceerererrerererinns 83,817 | oooeeeceeeeeieeneeisenieens | et
3. SECONA QUAMET......coeererereerrereieseeeseesseessseessesssesssssssnns | sesssessssnsssssesssness 684,226 |...overrrirerieneens 124,848 | oo, 444,016 | v 13,529 |.veecerennrernnesinsesnnnens | rveensenssssssesnssssssssnesss | veeeeeesssessnessasnens 17,540 | 84,293 | oo eeennnens | et nnes
4. Third QUAET.......cociieii i | s 0 [ | e | e | sttt ens | feese bbbt | Shbebb bbbttt ens | bbbttt | Shbesb sttt | bbb
5. CUITENE YEAN.. ... | enssssssnsens s 0 it | ernenisssissn s seninens | oeesisess s sene s s senins | ehisene st st st st sene st st sene | eehesene st st st st st senb st | ehtsene st senb st st s st st sene | eeni st st sent st st enb st | chbent st sent sttt sentenne | feenb sttt
6. Current Year Member MONthS........c.ocureesrernreeessennssessiennes | eevesnesssnessseenas 4,117,365 | .o 760,031 | .o 2,665,420 ..o 81481 | i | erernens s | eresensssnsssssssnens 107,431 | 503,002 | ..o | s
Total Member Ambulatory Encounters for Period:

T PRYSICIN. ..ot sessessssnins | sestsessseesessenas 2,134,821 | .o, 310,681 | ..o 177,550 | oo 79,959 [ oo | eeesnenisesieseesiseeneee | creresesesnsesas 67,728 | ..o 498,903 | ...vveurrierierierierienne [ s
8. NON-PRYSICIAN. .....coovercereieeeieeereeiseeesesseeesseessesssessenens | serssssssssssssessees 900,089 |...oveerrrrnrreneens 145,481 | v, 480,156 | ..o 53,197 | oo | aeesssnsssss s | crssssssssnssssssssssaas 31,362 [ 189,893 | oo | crersrersses e
9. TOAl. e | s 3,034,910 | .o 456,162 |..cocovvriririnnnes 1,657,706 |...oooovvverrirnineenns 133,156 | v 0 [ (O PR 99,090 [..ovvrennrrnnrrenens 688,796 | ...cccvvriirriinrisnirnrieans O R 0
10. Hospital Patient Days Incurred 12,671 56,517

11. Number of Inpatient AdMISSIONS.........ccoceiereeriisicrieissiieriees | eeererisrissnsnienss 30,320 | cveveerisiiiirsiisisieenans 3,319

12. Health Premiums Wrtten ()..........ccoceveevrureeeieeisieeeseieeens | e 1,812,558,222 ....256,814,555

13. Life Premiums DIreCt.........c.covviiiiriiriiriiniinisnisnsrsniniens | e O O OO OO OO PO OO OO OO OO
14.  Property/Casualty Premiums WHHEN.........c.coovevieievieiieiies | e 0 [ oot esnienes | ettt | sretesseseses st nessstentes | setessessessstass et e sestes e ssstensens | sressessssestesstensessesssessesess | sersstestesissastesesstensessesentans | stestesesstessesessnsentesetentense | ersesssessessesstestesessntesesans | eresssesses et et st benes
15.  Health Premiums Earned...........coovueeeeermreeneceneeeneeennennee | cvveeeeeeenes 1,807,271,591 | oo 256,814,555 |.....cocoonee. 1,020,088,487 |....ccovverrrrernnee 17,489,166 | ....eooveecereeeiecrnneinnennns [ seerieeesnesisessssessesssssssne | ceesnesesessnneees 55,555,190 | ...vverveernnns 457,344,193 | ooooeeeceeeeeeseeseenes | e
16.  Property/Casualty Premiums Earned............ccocoeuevevericeiiicns | voveericeseeeesievevensns 0 | e | e enines | seereseeee e ssetesins | esesesesetes s esaeseseresessnesans | esesissesesesesesiesesesestesessness | seresesissesesestesessnesesssseressnns | srietesesissesesestesesssesesessetenes | sbeseetesesisesssensetessnesesanetes | sresisesteseser ettt snaeses s
17. Amount Paid for Provision of Health Care Services..........c.ccce. | coeeverereennes 1,507,480,961 |..c.coovvvverenn. 151,174,624 |....ccooovcvernee 897,545,732 |..covvvrreris 12,792,378 | oo [ e | ceeseeneeesnenss 47,846,212 |..coovvvrrnnn. 398,122,015 |..ovorerercrierinereiennieneis | e
18.  Amount Incurred for Provision of Health Care Services........... | ............... 1,505,832,930 |.................. 202,964,888 |.................. 834,448,821 |.................... 13,078,006 | ....oovvvvecrerercieeereceieienies | eeeeeeeeeeeeeeeeeeereeeenens | eerererereeninaa 49,033,121 |..ooveenn 406,308,094 | ... | e
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....459,448,671.
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 4 5 6 7
Account 1- 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-COVEred.........ovurreirermmieseresnrerssressssesssesssssessenessssseeees I 70,772,223 | covooorvvresrrcesssereessssesss 1,705,156 [ oooovvveiemreesssrcesssnesssssreeans 429,818 [ ssnees o 72,907,197
0499999, SUDLOLAIS. .......oucveiieieitiie sttt ettt b st st bses bbb b es bbb ses st st b st st st ses s s st st b st s tnbasaas [, 10,772,223 | oo, ORI 429,818 [ oo 07.. O I, 72,907,197
0599999. Unreported Claims Nd OB ClIAIM RESEIVES...........ccuueueuiueieeiititisisssssssessssssessesessssssssssssssssessessssass  sessssssessessssessessssassesssssssassessesassessesass | atsssessessesssssssessessssassessssassessssassessesanss  ssessstassessesassessessnsassessessssessessstessessntes  febsessssessessssessessesassessessssessesssssssessesans  assessstossessesossessessnsassessesantessesnsassassnss | sesessssassesaes ..276,198,069
0699999, TOtAl AMOUNES WINREIA. .......cvu ettt ettt ettt ettt st es st ee st ess s bs st ass st ses st et ses st essantanesess | fessastassssssessossasssessessassanssessessenssnssessns  4iessessossssasssessossastsessessessansanssessessansas  44estassssssessassasssessessastanssessessansanssessesse  o4sestestssssssessossossaessessessansanssessassantsnss  oetaessessossssssssessossansssssastessassnssessastans | sosessssasssossonssssessessnsassans 4,712,802
0799999. Total Claims Unpaid..........cccccevereriiiircriirsiererriene ..353,818,068
0899999. Accrued Medical INCENtIVE POOI ANA BONUS AMOUNES..........c.cuuirririiriieiseireieiseeeistsetsesssesseesssesseessssssesses  sseesssessessssessessssessassessesassessessssessesssses  etessessessesssessessssessessssassessessssessessssass  seassessessesassessessssessessesassessesassassessnsasse | tossessessesssessessssassessesassessesassessessnsasses  1esastessesssassessesessessessssassessesassasessnsess | tossessessessssessessessssassessssen 69,749,308




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

600

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of

Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual and
Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. DIFS requires
the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or by the DIFS Forms and
Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown below:

| SSAP# | F/SPage | F/SLine# | 2017 | 2016

NET INCOME
(1) Blue Care Network of Michigan state basis

(Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $  104,134,894|$ 93,756,107
(2) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(3) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 104,134,894 (% 93,756,107
SURPLUS
(5) Blue Care Network of Michigan state basis

(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $ 1,238,404,022|$ 1,123,027,429
(6) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(7) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 1,238,404,022|$ 1,123,027,429

Accounting Policy

(6) Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker dealer survey values or
internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

Going Concern. Management has evaluated BCN's ability to continue as a going concern and does not have any substantial doubt about BCN's ability to continue

as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D.

Loan-Backed Securities

(1) Prepayment assumptions are obtained from broker dealer survey values or internal estimates.

(2) Quarterly Recognized Other-Than-Temporary Impairment of Loan-Backed Securities - Not applicable.

(3) Recognized OTTI securities - Not applicable.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (2,207,232)
2. 12 Months or Longer $ (15,033)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 162,266,095
2. 12 Months or Longer $ 2,149,938

(5) Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent
to sell the securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily impaired.

Repurchase Agreements and/or Securities Lending Transactions - Not applicable.

Working Capital Finance Investments - Not applicable.

Offsetting and Netting of Assets and Liabilities - Not applicable.
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes.

Note 7 — Investment Income

No significant changes.

Note 8 — Derivative Instruments

No significant changes.

Note 9 — Income Taxes

No significant changes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes.

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1)

)

@)

BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and
line-of-credit borrowing privileges. On May 30, 2012, BCN borrowed $25,000,000 at a rate of 1.10% on the 60 month loan and was paid in full on May 30,
2017. On September 17, 2012, BCN borrowed $50,000,000 at a rate of 0.73% on the 48 month loan. The $50,000,000 loan was refinanced effective October
8, 2015, resulting in a new rate of 1.56% on the 60 month loan. BCN plans to utilize any funding obtained to cover operational needs or longer-term strategic
plans. Borrowings are accounted for consistent with SSAP No. 15, Debt and Holding Company Obligations and SSAP No. 52, Deposit Type Contracts. The
loans are collateralized by government securities at 105% of the outstanding loan balance.

FHLB Capital Stock
a. Aggregate Totals

1. Current Period

Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
2. Prior Year-End
Total
(a) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556

b.  Membership Stock (Class A and B) Eligible and Not Eli

ible for Redemption

1 2 Eligible for  Redemption
3 4 5 6
Current Period 6 Months to
Membership Total Not Eligible for Less than Less 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. Class A $ $ $ $ $
2. ClassB $ 4,205,500 |$ 4,205,500 |$ $ $
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
Current Period Total Collateral Pledged $ 61,358,104 58,990,604 |$ 50,000,000
Prior Year Total Collateral Pledged $ 83,914,635 80,233,114 |$ 75,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Current Period Total Collateral Pledged $ 84,244,152 81,208,373 |$ 75,000,000
Prior Year Total Collateral Pledged $ 99,456,734 95,980,355 |$ 75,000,000
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NOTES TO FINANCIAL STATEMENTS

(4)

Borrowing from FHLB

a.  Amount as of the Reporting Date

1. Current Period

1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 50,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 50,000,000 |$
2. Prior Year-End
1 2
Funding Agreements
Total Reserves Established
(@) Debt $ XXX
(b) Funding Agreements 75,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 75,000,000 [$
b.  Maximum Amount During Reporting Period (Current Period)
Total
1. Debt $
2. Funding Agreements 75,000,000
3. Other
4.  Aggregate Total (Lines 1+2+3) $ 75,000,000

c.  FHLB - Prepayment Obligations

Does the Company have
Prepayment Obligations under
the Following Arrangements

(YES/NO)
1. Debt N/A
2. Funding Agreements NO
3. Other N/A

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

Note 12, including 12A(4) is not applicable; BCN has no defined benefit plans.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

9. Changes in balances of special suruplus funds from the prior year are due to the reserve for the 2017 ACA Fee payable in 2018.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes.

Note 15 - Leases

No significant changes.

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Transfer and Servicing of Financial Assets - Not applicable for 17B(2), 17B(4)a, and 17B(4)b.

Wash Sales

In the course of the company’s asset management, securities are sold and reacquired within 30 days of the sale date to enhance the company'’s yield on its
investment portfolio.

)

The details by NAIC designation 3 or below, or unrated of securities sold during the period ended June 30, 2017 and reacquired within 30 days of the sale

date are:
NAIC Number of Book Value of Cost of Securities
Description Designation | Transactions Securities Sold Repurchased Gain/(Loss)

CHESAPEAKE ENERGY CORPORATION 5 20) % 370,450| $ 351,818| $ (11,846)
FRONTIER COMMUNICATIONS 4 2|$ 103,134| § 189,338| $ (284)
CORPORATION

HERTZ CORPORATION 4 5§ 755,000 $ 1,006,000 $ (11,613)
INTERCEPT PHARMAS HYBRID 5 38 48,087| $ 52,781 $ (1,017)
NUANCE COMMUNICATIONS 3 79 61,479| § 70,704 $ (789)
ROVI CORPORATION 4 19 28,919| § 28,913| $ (143)
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 - Fair Value Measurements

A. Fair Value Disclosures

(1) Fair Value Measurements at Reporting Date

| Level 1 | Level 2 | Level 3 Total
Assets at Fair Value
Common Stocks $ $ $ $
Industrial and miscellaneous $ 166,878,509|$ $ $ 166,878,509
Mutual funds $ 726,632|$ $ $ 726,632
Money market mutual funds $ 18,814|$% $ $ 18,814
Total $ 167,623,955($ $ $ 167,623,955

(3) Transfers between levels. Not applicable.

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy. Not applicable.

(4) Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.

(5) Derivative assets and liabilities. Not applicable.

B. Other Fair Value Information. Not applicable.

C. Fair Value of Financial Instruments

D.

Not Practicable
Aggregate Fair (Carrying

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds: $ $ $ $ $ $
Special Revenue and
assessment $ 253,964,885| $ 255,468,511| $ $ 253,964,885| $ $
Industrial and miscellaneous |$ 438,041,993| § 430,001,331| $ $ 438,041,993| $ $
U.S. government $ 286,796,556| $ 285,393,461| $ $ 286,796,556| $ $
Hybrid $ 304,457| $ 290,000| $ $ 304,457| $ $
Other governments $ 1,733,176 $ 1,728,035| $ $ 1,733,176| $ $
Total Bonds $ 980,841,067| $ 972,881,338| $ $ 980,841,067| $ $

$ $ $ $ $ $
Common Stocks $ $ $ $ $ $
Industrial and miscellaneous |$ 166,878,509 $ 166,878,509 $ 166,878,509 $ $ $
Mutual funds $ 726,632| $ 726,632| $ 726,632| $ $ $
Money market mutual funds  |$ 18,814 $ 18,814| $ 18,814| $ $ $
Total Common Stocks $ 167,623,955 $ 167,623,955 $ 167,623,955 $ $ $

$ $ $ $ $ $
Cash Equivalents and Short
Term Investments $ $ $ $ $
Industrial and miscellaneous |$ 572,650,524| $ 572,961,216| $ $ 572,650,524| $ $
Exempt money market
mutual funds $ 224,105,139 $ 224,105,139| $ 224,105,139| $ $ $
Other money market mutual
funds $ 4,000,000| $ 4,000,000| $ 4,000,000| $ $ $
Total Cash Equivalents &
Short Term $ 800,755,663| $ 801,066,355| $ 228,105,139| $ 572,650,524| $ $

Not Practicable to Estimate Fair Value. Not applicable.

Note 21 - Other Items

No significant changes.

Note 22 — Events Subsequent

No significant changes.

Note 23 — Reinsurance

No significant changes.
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NOTES TO FINANCIAL STATEMENTS

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] No[ ]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:

a. Permanent ACA Risk Adjustment Program AMOUNT

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $

Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 511,012
3. Premium adjustments payable due to ACA Risk Adjustment 99,112,332

Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk

Adjustment (57,568,260)
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 159,586
b.  Transitional ACA Reinsurance Program AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ 19,471,292

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities
4.  Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 3,094,263
5. Ceded reinsurance premiums payable due to ACA Reinsurance
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments 7,557,066
9.  ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $
Liabilities

3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
Operations (Revenue & Expenses)

3. Effect of ACA Risk Corridors on net premium income (paid/received) 436,857

4.  Effect of ACA Risk Corridors on change in reserves for rate credits $

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:

Unsettled  Balances
Differences Adjustments asofthe  Reporting Date

Accrued  During Received or  Paid as of
the Prior ~ Yearon the Current ~ Yearon Prior Year Prior Year Cumulative Cumulative
Business  Written Business  Written Accrued Less |  Accrued Less Balance from Balance from
Before  Dec. 31 of Before  Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
the Prior  Year the Prior ~ Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable $ 10,172 |$ $ $ $ 10,172 |$ $ (10,172) |$ A l$ $
2. Premium
adjustments
(payable) 41,538,659 41,538,659 36,651,146 | B 78,189,805
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ 10,172 |$ 41,538,659 |$ $ $ 10,172 [$ 41,538,659 |$ (10,172) |$ 36,651,146 $ $ 78,189,805

b. Transitional
ACA
Reinsurance
Program
1. Amounts
recoverable for
claims paid $ 15812,868 |$ $ 53395% |$ $ 10473272 |$ $ 8,998,020 |$ C[$ 19471292 |$
2. Amounts
recoverable for
claims unpaid
(contra liability) 1,440,954 1,440,954 (1,440,954) | D
3. Amounts
receivable
relating to
uninsured plans E
4. Liabilities for 12,745,978 9,651,715 3,004,263 F 3,004,263
contributions
payable due to
ACA
Reinsurance —
not reported as
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Accrued
the Prior
Business

Before
the Prior

During
Year on
Written
Dec. 31 of
Year

Received or
the Current
Business
Before

the Prior

Paid as of
Year on
Written
Dec. 31 of
Year

Differences

Adjustments

Unsettled
as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments
(Col. 1-3)

Prior Year
Accrued Less
Payments
(Col. 2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

ceded
premiums

5. Ceded
reinsurance
premiums
payable

2,725,337

2,725,337

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program

$

15,812,868 |$

16,912,269

$

5,339,596

§ 12,377,052

$

10,473,272

§  4,535217

$

8,998,020

$

(1,440,954)

$

19,471,292

$§ 3,094,263

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

$

746,889 |$§

$

95,589

$

651,300

| [$

651,300

2. Reserve for
rate credits or
policy
experience
rating refunds

436,857

436,857

(436,857)

3. Subtotal ACA
Risk Corridors
Program

746,889

436,857

95,589

651,300

436,857

(436,857)

651,300

Total for ACA
Risk Sharing
Provisions

$

16,569,929 |$§

58,887,785

$

5,435,185

§ 12,377,052

$

11,134,744

§ 46,510,733

$

8,987,848

$

34,773,335

$

20,122,592

§ 81,284,068

Explanations of Adjustments
Adjustment supplied by CMS.
Adjustment supplied by CMS.
Adjustment supllied by HHS & Reclassification from amounts recoverable for claims unpaid
Amount fully estimated on paid claims - reclassify to amounts recoverable for claims paid

c-IemMmMUOw>

Adjustment supplied by CMS.

(4)

Roll-Forward of Risk Corridors Asset and Liability Balances b

Program Benefit Year

Accrued

the Prior Year
Written

Dec. 31 of the

During

on Business
Before
Prior Year

Received or
the Current
Business
Before

the Prior

Paid as of
Year on
Written
Dec. 31 of
Year

Differences

Adjustments

Unsettled
as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments
(Cal. 1-3)

Prior Year
Accrued Less
Payments
(Col. 2-4)

To Prior Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

2014

1. Accrued
retrospective
premium

$

746,889 [$

$

95,589

$

651,300

A S

651,300

2. Reserve for
rate credits for
policy
experience
rating refunds

2015

1. Accrued
retrospective
premium

2. Reserve for
rate credits for
policy
experience
rating refunds

2016

1. Accrued
retrospective
premium

2. Reserve for
rate credits or
policy
experience
rating refunds

436,857

436,857

(436,857)

Total for Risk
Corridors

746,889

436,857

95,589

651,300

436,857

(436,857)

651,300

TMmoow>

Adjustment supplied by CMS.
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(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated
Amount to be Non-Accrued Asset Balance
Filed or Final Amounts for Amounts (Gross of Net Admitted
Risk Corridors Amount Filed Impairment or Received from Non-Admissions) Non-Admitted Asset
Program Year with CMS Other Reasons CMS (1-2-3) Amount (4-5)
a 2014 $ 17,193,569 |$ 13,888,650 |$ 2,653,619 |$ 651,300 [$ 651,300 |$
b 2015 $ 4,154,148 |$ 4,154,148 |$ $ $ $
c. 2016 $ 20,617,732 |$ 20,617,732 |$ $ $ $
d Total (atbt+c) [$ 41,965,449 |$ 38,660,530 |$ 2,653,619 |$ 651,300 |$ 651,300 |$

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2016 were $360,166,720. As of June 30, 2017, $308,952,206 has been paid for incurred
claims and claims adjustment expenses attributable to insured events of prior years. Liabilities for unpaid claims and claims adjustment expenses remaining for prior years are
now estimated to be $22,735,828 as a result of a re-estimation of unpaid claims and unpaid claims adjustment expenses on all lines of business. Therefore, there has been a
$28,478,686 favorable prior year development based on the analysis of recent loss development trends from December 31, 2016 to June 30, 2017.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 -Structured Settlements

Not Applicable for Health Entities

Note 28 - Health Care Receivables

No significant changes.

Note 29 - Participating policies

Not applicable.

Note 30 - Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

No significant changes.
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22
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3.2
33

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

BCS Financial Corporation was added because BCBSM and its subsidiaries ownership meets the 10% ownership control threshold for inclusion. Affinity
Services, a wholly owned subsdiary of Accident Fund Holdings, Inc. was also added.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Yes[X] Nol[ ]
13,357,180

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

Pledged as collateral to FHLB — (Market Value $61,358,104, Statement Value $58,990,604). On deposit with States - (Market Value $1,000,000

Statement Value $1.000,000).

Yes[X] No[ ]

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 14,008,633 15,194,185
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 14,008,633 $ 15,194,185
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X] NoJ ]

1
Name of Custodian(s)

2
Custodian Address

State Street Bank and Trust Company

801 Pennsylvania, Kansas City, MO 64105

Fidelity Investments Institutional Operations Co.

100 Magellan Way KW2B Covington, KY 41015

Federal Home Loan Bank of Indianapolis

8250 Woodfield Crossing Blvd. Indianapolis, IN 46240

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1
Name(s)

Location(s)

2

Complete Explanation(s)

3

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Date of
Old Custodian New Custodian Change

4

Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Blue Cross Blue Shield of Michigan A
Loomis Sayles u

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
Blue Cross Blue Shield of Michigan
105377 Loomis Sayles 04-3200030 SEC NO

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

Q11.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 85.1 %
1.2 A&H cost containment percent 1.7 %
1.3 A&H expense percent excluding cost containment expenses 104 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ | No[X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO W=

©

[N
M=o

—
w

N
Ea

—
o

-
324

—
~

—
©

—
©

NN N
[

N
w

[N
B

NN
o o

N N
® N

N
©

W W w
N = o

w
B

w
>

w
o

w
o

w
~

w
o

w
©

o
g

N~
=

o
N

L
> »

N~
o

o
o

S~
~

o
&

(SRS N
D

o1
w

o
>

4]
o

w
I

3]
~

w
I

w
©

2}
=4

61.

Alabama...

Alaska..

Arizona.....

Arkansas..

California..

Colorado..
Connecticut..........ccevveveveercrcinans
Delaware

District of Columbia

[T To - TR
[CT-ToT o T
HaWai..c.ocvceercceie e

Kentucky........ccevvveverneereiieeiinns
Louisiana.........ccceveveveeeniercieinnnns

Maryland.........coccoereninrineiniineinns

MassachUSELtS.........c.cvverrerrrrirenns

Michigan........ccceevevcveeeieciiens
MiIiNNESOta........cverrrrrririrrireieieens

MiSSISSIPPI....vvcvevreieeieeieiesiereiaes
MISSOUI....veervreeereeeiereeeieesens

Montana..........ccoeeeeevereirersnienn.

Nebraska

Nevada........

New Hampshire...

New Jersey......

New Mexico.

New York.....

North Carolina..

North Dakota....

Vermont.......cccocevveeeineesienenns
Virginia......coeveeeneeeseeseesiens
Washington..........cooereunenininnnns
West Virginia....

Wisconsin
WYOMING....ocvevierircreieeee e
American Samoa...........c..cc.cc.evee.
Puerto RiCO.......cccovvverriiericene
U.S. Virgin Islands.............ccccuu.....
Northern Mariana Islands.............
Canada.......ccoovevvreenenreiieiennns
Aggregate Other alien..
Subtotal....
Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

) 3,928,912

............ 3,928,912 |..

.1,297,554,361

....459,448,671

...... 55,555,190

..... 1,812,558,222

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page...........cccoevuevene
Total (Lines 58001 thru 58003 plus 58998)
(Line 58 aboVe).......vververrerrirnrenrereinnens

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E
(a

)
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Blue Cross
=g Blue Shield
W of Michigan

®

o coparmen o aensenenics. SUBSIDIARY & AFFILIATE ORGANIZATION CHART

of the Blue Cross and Blue Shield A

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

STO

|
- - | Blue Care of
Accident Fund Holdings,| | Affinity Services, LifeSecure Holdings Woodward Blue Care Network Michigan .
Inc. LLC Corporation Straits Insurance of Michigan Inc ! NASCO Corporation BMH LLC*
EIN: 27-0521030 [ EIN: 26-4728075 EIN: 20-1420821 Company EIN: 38-2359234 EIN: 38-2536979 EIN: 58-1767730 EIN: 30-0703311
Group 572 Group 572 EIN: 47-2221114 NAIC 95610, Group 572 NAIC 52037, GA DE
i | /?Z NAIC 15649 I Group 572
[
: - LifeSecure Insurance Blue Cross
Acﬂgjgniind AF Gloi?clj Capital, Company BCN Service Blue Shield of EIFIiIAZS;itSBBLB‘L?i
Company of America ’ EIN: 75-0956156 Company Michigan $21-
EIN: 38-3207001 Company No. NAIC 77720, Group 572 EIN: 38-3134881 Foundation DE
NAIC 10166 U ng:’;?gssgo m EIN: 38-2338506 EIN Properties LLC
Group 572 | EIN:45-1259278
Michigan Medicaid Holdings COBX CO.
Accident Fund General Company EIN: 81-3438452
Insurance Company EIN: 45-3854611
EIN: 20-3058200
NAIC 12304, Group 572

BCS Financial

Accident Fund National -

Insurance Company Corporation™

EIN: 20-3058291 EIN: 36;5247278
NAIC 12305 Group 572

Blue Cross Complete of
Michigan LLC**
EIN: 47-2582248

NAIC 11557

Visiant Holdings, Tessellate Holdings,
CompWest Insurance Company Inc. LLe Company, L.L.C.
X EIN: 47-5653683 EIN: 47-4522025 EIN: 45-1062167
EIN: 20-1117107 DE MO
NAIC 12177, Group 572

CA

NDBH Holding

Third Coast Insurance
Company
EIN: 36-4072992

* See page 2 for affiliated companies

ikaSystems Tessellate, LLC New Directions
NAIC 10713, Group 572 ** Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of Corporation EIN: 45-3742721 Behavioral Health,
Wi Michigan LLC . Remaining 50% stake is owned by AmeriHealth Caritas Health Plan. EIN: 11-3738370 DE L.L.Cx*
- . . . DE EIN: 43-1698690
. ] ; % A 99% stake of New Directions Behavioral Health is owned by NDBH Holding Company,
United Wisconsin Insurance

MO
L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly owned
subsidiary of Blue Cross and Blue Shield of Kansas City.

Company
EIN: 39-0941450
NAIC 29157, Group 572
Wi

i+ See page 3 for affiliated companies

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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Blue Cross
Blue Shield
of Michigan

p=1=%
Y\

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC:
DE limited liability company
EIN: 30-0703311

BMH SUBCO | LLC2
DE limited liability company
EIN: 38-3946080

BMH SUBCO Il LLC3
DE limited liability company
EIN: 80-0768643

AmeriHealth Caritas Services, LLC
DE limited liability company
EIN: 45-5415725

Keystone Family Health Plan
PA general partnership
EIN: 23-2842344

AmeriHealth Caritas Health Plan
PA general partnership
EIN: 23-2859523

AmeriHealth Caritas Select Health of AmeriHealth Caritas AmeriHealth AmeriHealth AmeriHealth AmeriHealth
Louisiana, Inc. South Carolina, Inc. Georgia, Inc. Caritas lowa, Inc. Caritas Delaware, Inc. Caritas Texas, Inc. Caritas Indiana,
LA business SC business GA business IA business DE business TX business LLC
corporation corporation corporation corporation corporation corporation IN business
fO EIN: 27-3575066 EIN: 57-1032456 EIN: 20-2467931 EIN: 47-3923267 EIN: 61-1847073 EIN: 82-1141687 corporation
G NAIC Code: 14143 NAIC Code: 95458 NAIC Code: 14692 NAIC Code: 15800 EIN: 20-4948091
=

PerformRX IPA of New
York, LLC
NY limited liability company
EIN: 26-1809217

PerformRx, LLC

AmeriHealth Caritas District of Florida True Health, Inc.s

AMHP Holdings Corp.
PA business
corporation

EIN: 26-1144363

PA limited liability
company
EIN: 27-0863878

Columbia, Inc.
District of Columbia
business corporation
EIN: 46-1480213
NAIC Code: 15088

AmeriHealth Caritas
Oklahoma, Inc.
OK business corporation
EIN: 81-4458766

FL business corporation
EIN: 45-4088232
NAIC Code: 14378

AmeriHealth Nebraska, Inc.4
NE business corporation
EIN: 45-3790685
NAIC Code: 14261

PerformSpecialty, LLC
PA limited liability company
EIN: 61-1729412

Community Behavioral
Healthcare Network of
Pennsylvania, Inc.
PA business corporation
EIN: 25-1765391

AmeriHealth Caritas
Virginia, Inc.
VA business corporation
EIN: 47-5566319

FTH Clinic, LLC
FL limited liability company
EIN: 37-1752699

Community Care of
Florida, LLCs
FL limited liability
corporation
EIN: 61-1720226

AmeriHealth Michigan, Inc.
MI business corporation
EIN: 46-0906893
NAIC Code: 15104

Blue Cross Complete of
Michigan LLC7
MI limited liability company
EIN: 47-2582248
NAIC Code: 11557

CBHNP Services, Inc.
PA business corporation
EIN: 26-0885397
NAIC Code: 13630

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC
2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.
5 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.

6 Florida True Health, Inc. owns a 51% stake of Community Care of Florida, LLC

7 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid

Holdings owns the remaining 50% stake.
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Blue Cross
Blue Shield

e SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BCS Financial Corporation 1

Z2'S1O

EIN: 36-4247278

DE
4 Ever Life BCS Insurance BCS Insurance BCS Financial 4 Ever Life BCS Re Inc. Ancilyze
Insurance Company Agency, Inc. Services International EIN: 32-0485937 Technologies
Company EIN: 36-6033921 EIN: 36-3120811 Corporation Limited VT LLC3
EIN: 36-2149353 NAIC 38245 IL EIN: 36-4303124 EIN: (TBD) EIN: 37-1732732
NAIC 80985 OH DE Bermuda DE
IL
Plans’ Liability Ancilyze
Insurance Insurance
Company2 Agency LLC
EIN: 36-3503382 EIN: 46-4945044
NAIC 26794 IL
OH

1 Blue Cross Blue Shield of Michigan owns 9.66% of BCS Financial Corporation

Accident Fund Insurance Company of America owns 3.41% of BCS Financial Corporation
2 BCS Financial Corporation owns a 6.64% of Plans’ Liability Insurance Company
3 BCS Financial Corporation owns 50% of Ancilyze Technologies LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

910

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 54291... | 38-2069753.. | .eovvererreeies | ererersisiieins | e Insurance Company ~ |Ml...eo.. |UDP....ce State of Michigan..........cccoeeevieienenieeinns LEGAL ... [ e [t nnnens | enee N
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-0521030.. [ ....cvrvvrerrares | errrrmirrnienies | e Accident Fund Holdings, InC..........cccoevueruemeenes [Mlccciec [INTALL Insurance Company Ownership......... ...100.000 |Insurance Company |.. Neoo
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [09789424..... | ..coovvoevreerne | errrerrerreiinees [ crrererirerneeeeenes AF Global Capital, Ltd..........ccoccrvervcrrevrerrecnees [GBRuccces [NTAL Accident Fund Holdings, InC.........ccccocevvinnnnee Ownership......... ...100.000 |Insurance Company |.. N
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10166... | 38-3207001.. | ..cvveverrieens [ eervreieieiieens | e Accident Fund Insurance Company of America. [Ml.............. [1A....ccooneeee Accident Fund Holdings, InC.........cccccovevviernnaen Ownership......... ...100.000 (Insurance Company |.. N....o...
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [26-4728075.. | ..cccovivverriens [ eorrrerreniieniens [ erereinsesieissienenns Affinity Services, LLC........cccoeoveveveveinirerrecnnieees [ Ml [INIAL Accident Fund Holdings, INC........cccocvverirnnne. Ownership......... ..100.000 |Insurance Company |... N
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 29157... [39-0941450.. | ..cccoververvriens [ eerreireeieiies [ eeveseieieseiennns United Wisconsin Insurance Company........c..... |Wheooooeoos [1Aciiiiiiinnne. Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... N...o....
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12304... {20-3058200.. | ..evererrerrrenne | ervrrerreereernene | reereeeeesneeseeseesnees Accident Fund General Insurance Company..... |Ml........cc... [ IAciirrienee Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company ~ |... N
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12305... {20-3058291.. | ..oeovereirerris | errrrereereirereens | eereererreeeneenereenns Accident Fund National Insurance Company..... |Ml........cc.. [ IAvoruririene. Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company  |... N..oooen
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10713... | 36-4072992.. | ..covevirvieens [ erveereiieriens | cerieereeeevesinenns Third Coast Insurance Company Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company  |... [\
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12177 | 20-1117107.. | oeeieceieis | vreieisrienieins | everisienesssisnienns CompWest Insurance Company. Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company ~  |... N
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [20-1420821.. | .cooverereerens | ermerreereereenees | eereereerseeneeseeenenns LifeSecure Holdings Corporation...........cccceeeneee |AZuceceeeees [NIALccce Insurance Company Ownership......... ..100.000 |Insurance Company |... N.oeen.
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 77720... | 75-0956156.. | .coovevrrerreeniee | cerrereererrenenes | eereereineeireinenenens LifeSecure Insurance Company..........cocveervrees Ml [ 1A LifeSecure Holdings Corporation..................... Ownership......... ..100.000 |Insurance Company |... N..oo..
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 95610... [38-2359234.. | ....cvvviirrins [ v [ e Blue Care Network of Michigan............cccceeeeveeee [Mlciiiiiss |[REiinee. Insurance Company Ownership......... ..100.000 |Insurance Company |... Neoene
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3854611.. | ..cccvrerrervriens [ errerieisieiies [ eereissieneiseienenns Michigan Medicaid Holdings Company.............. |Ml.............. NIA............... Insurance Company Ownership......... ..100.000 |Insurance Company |... [\
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 11557... |4T-2582248.. | ....ovvirevcies | ereiieiieieiieies | eveereeeieisesienas Blue Cross Complete of Michigan LLC............. IML...coooooes [1Aciiiinnnnnn. Michigan Medicaid Holdings Company............ Ownership......... 50.000 |Insurance Company |... N........
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SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-3134881.. | ..coovrvrrrrrrne | wrvrrrerrereernnes [ crrerieeirerneeenenens BCN Service Company..........ccceeveeveereeninenen. 1V DS..oovriens Blue Care Network of Michigan...........c.c.c....... Ownership......... ...100.000 |Insurance Company ~ |.. | (RTINS DV
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 52037... |38-2536979.. | ...cvvervrvinens [ e | e Blue Care of Michigan, INC..........cccevervevnreniennn. Ml A Insurance Company Ownership......... ...100.000 |Insurance Company |... |\ ISR DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-2338508.. |....ccccerverrrens [ crrrrerreirireiiens [ eerrerreiesiesseienenns Foundation 17/ NIA....ccooie. Blue Care of Michigan, InC.........ccccvvverernnnn. Ownership......... ..100.000 |Insurance Company |... Neoroe [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 15649... |47-2221114. | coovoevreneins [ e | v Woodward Straits Insurance Company.............. Ml A Insurance Company Ownership......... ...100.000 |Insurance Company .. |\ ISPURPIR DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [81-3438452.. | ....oovvvvrnnr [ crrreireirirnirens [ errereereineeereineneens (0101 G 07 TSR Ml NIA..oonne Insurance Company Ownership......... ..100.000 |Insurance Company |... |\ JSST R
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [47-5653683.. |.....ccvcverrnes [ crrrerreirirniiens [ errreineeeieeseieneens Visiant Holdings, Inc (formerly SBBX Co).......... Ml NIA...cone Insurance Company Ownership......... ...100.000 (Insurance Company ~  |... | (U PR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [11-3738370.. | .cecvreverriens [ errrerrerieiiens [ erereinseiieissienenns ikaSystems Corporation..............ceevvererererrenns DE....ccoe.. NIA....ccoie. Visiant Holdings, Inc (formerly SBBX Co)........ Ownership......... ..100.000 |Insurance Company |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [58-1767730.. | .ceoverereenens | wrrerreereereernees | cereereerneeseereeenenns NASCO Corporation.............c.eeeeereeeereesneeneeeens (C7.N— NIA..coen. Insurance Company Ownership......... | ...... 19.500 |Insurance Company |... |\ ISR DRV
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-1038374.. | ...oovvrrrrrrne | worrirerrereiinnes [ crreeeeinerireeisnens BH Assets, LLC.......cccvvvueririerienieniecieeiennne DE....ccon. NIA. o Insurance Company Ownership......... | ...... 28.680 |Insurance Company  |.. |\ ISPORIS DU
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1259278.. | ....ccovevrrrre | wevrirerrerreirnnes [ crrerierinerseeenenens EIN Properties LLC.........ccccouuuvrrerrnrreirnnnnenen. Ml NIA oo Insurance Company Oownership........ |...... 40.000 |Insurance Company .. |\ ISPORPOS DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Tessellate Holdings, LLC (formerly DDDS, Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [47-4522025.. | .....covevvmine | v | e Holdings, LLC) DE...ccconen. NIA..ccon. Insurance Company Ownership......... | ... 70.100 |Insurance Company .. Nucrere | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Tessellate Holdings, LLC (formerly DDDS, Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3742721.. | .ovcvreveeriens [ e e Tessellate, LLC (dba DDDS).........ccccvvvevrerrnnee. DE........... NIA....ccoooe. Holdings, LLC) Ownership......... ..100.000 |Insurance Company |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1082167... [ ....covvrvrrranns | cerrrerrerieniies | ererresseniesiennnns NDBH Holding Company, LLC...........ccccvevrerenee MO.....cc.... NIA. .. Insurance Company Ownership........ | ... 10.000 |Insurance Company .. Neeooee e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [43-1698690.. | .....ccovverrerrre | werrrrerrrrernnes [ corerrerirerseereennens New Directions Behavioral Health, LLC............. MO.....cc. NIA. .o NDBH Holding Company, LLC Ownership......... | ... 99.000 |Insurance Company  |... |\ ISPORPOS DR
Blue Cross Blue Shield of
Michigan Mutual Insurance
0572 | Company 00000... [30-0703311... | ..oeerevvcrrrees | vrrverveireeins | e BMH LLC.....coiiieicncncseseseseseieeiees DE......ccc.... NIA..cis [BCMHLLC......oiiiiririerierienienienienierenene Ownership........ | ..... 38.740 |BCBSM and IBC MH LLC....c.oocorvvirvvireririirens | e [\ ISR I
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....................................................... 00000... [38-3946080.. | .....ccouerrrerene | womerrerrerrmeranes | eererrmeneeseereerenens | BMH SUBCO ILLC....oiiiieeeieiceiene BMH LLC......coooverirrerrincenereieeseineiseiseseeeeneees | OWNETShIp........ | ......38.740 |BCBSM and IBC MH LLC

00000... |80-0768643..
00000... |45-5415725.. |....
00000... |23-2859523.. |....
00000... |23-2859523.. |....
14143... | 27-3575066..
95458... |57-1032456..
14692... | 20-2467931.. | ....
00000... | 20-4948091.. | ....
15800... |47-3923267.. | ...

BMH SUBCO I LLC.....coeverereeieeeeeveice e BMH LLC
AmeriHealth Caritas Services, LLC. ... [IBMHLLC...... ... | Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC...
AmeriHealth Caritas Health Plan.... ... |BMH SUBCO I LLC... ... | Ownership......... |...... 19.370 |BCBSM and IBC MH LLC...
AmeriHealth Caritas Health Plan..... . ... |BMH SUBCO I LLC...... ... |Ownership......... |...... 19.370 |BCBSM and IBC MH LLC...
AmeriHealth Caritas Louisiana, Inc.................... AmeriHealth Caritas Health Plan...................... Ownership......... [...... 38.740 |BCBSM and IBC MH LLC
Select Health of South Carolina, Inc. AmeriHealth Caritas Health Plan Ownership......... |...... 38.740 |BCBSM and IBC MH LLC
AmeriHealth Caritas Georgia, Inc.... ... |AmeriHealth Caritas Health Plan.. ..| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC...
AmeriHealth Caritas Indiana, LLC... ... | AmeriHealth Caritas Health Plan.. ..| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC...
AmeriHealth Caritas lowa, Inc......... ... |AmeriHealth Caritas Health Plan.. ..| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC...
Perform RX IPA of New York, LLC..........c.cc....... AmeriHealth Caritas Health Plan Ownership......... |...... 38.740 |[BCBSM and IBC MH LLC

Ownership......... | ... 38.740 |BCBSM and IBC MH LLC

........ 00000... [26-1809217..
........ 00000... [26-1144363.. AMHP Holdings COorp........ccueueuneeneereerneeneeneines AmeriHealth Caritas Health Plan......................| Ownership......... |.....38.740 |[BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of
........ 00000... {25-1765391.. Pennsylvania, Inc. PA............ INIA............... |AMHP Holdings Corp...........cccsersrrrnrererrnnnne. | OWnership......... |......38.740 {BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of

........ 13630... |26-0885397.. CBHNP Services, INC.......cccovvveveriieriirererne, Pennsylvania, Inc. Ownership BCBSM and IBC MH LLC
.......... 14378... |45-4088232.. | .... Florida True Health, Inc....... ... |AmeriHealth Caritas Health Plan Ownership. BCBSM and IBC MH LLC...
.......... 00000... |47-5566319.. |.... AmeriHealth Caritas Virginia, Inc ... |AmeriHealth Caritas Health Plan.. ... | Ownership. BCBSM and IBC MH LLC...
........ 00000... |37-1752699.. FTH Clinic, LLC......oeevcveee e Florida True Health, Inc.............ccceuceveveneecee.. | OWnership BCBSM and IBC MH LLC

00000... |61-1720226..
15088... |46-1482013.. | ....
15104... |46-0906893.. | ....
00000... |81-4458766.. |....
14261... |45-3790685..
00000... | 27-0863878..

BCBSM and IBC MH LLC
BCBSM and IBC MH LLC...
BCBSM and IBC MH LLC...
BCBSM and IBC MH LLC...
BCBSM and IBC MH LLC
BCBSM and IBC MH LLC

Community Care of Florida, LLC
AmeriHealth District of Columbia, Inc..

Florida True Health, INC.......ccovverveereirieiennee Ownership
... | AmeriHealth Caritas Health Plan.. ..| Ownership.
AmeriHealth Michigan, Inc...... ... | AmeriHealth Caritas Health Plan.. ..| Ownership.
AmeriHealth Caritas Oklahoma, Inc ... | AmeriHealth Caritas Health Plan.. ..| Ownership.
AmeriHealth Nebraska, InC............cccccoevvevrirnnnans AmeriHealth Caritas Health Plan Ownership
PerformRx, LLC AmeriHealth Caritas Health Plan...................... Ownership

.......... 00000... [61-1729412.. | .... PerformSpecialty, LLC.... ... |PerformRx, LLC..........cc.c...... ...| Ownership. BCBSM and IBC MH LLC...
.......... 00000... {23-2842344.. |.... Keystone Family Health Plan.. ... |BMH SUBCO I LLC... ... | Ownership. BCBSM and IBC MH LLC...
.......... 00000... |23-2842344.. | .... Keystone Family Health Plan.............. . |BMH SUBCO Il LLC...... ... | Ownership. BCBSM and IBC MH LLC...
........ 11557... | 47-2582248.. Blue Cross Complete of Michigan LLC AmeriHealth Caritas Health Plan...................... | Ownership BCBSM and IBC MH LLC...
BCBSM and Accident Fund Insurance Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... [38-4247278.. | .....ccoocovecvene | werernerernirnees | eoverineneseennnnenne. | BCS Financial Corporation..........coecvevveveeininees | DEecceei | NIALL.............. | Company of America Ownership......... |......13.070 |Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 80985... [36-2149353.. | ...cvovrverens [ wemevereiieeinees | evneneneseiennnen. | 4 Ever Life Insurance Company........ccoocoveevenes | e | JAn.......... | BCS Financial Corporation.............cccccoceeeeneeee. | OWnership........ | ......13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 38245... |36-6033921.. | ..cccovvvrivrinens [ errvrrereiinnnns | eerrerssiseisninnenne | BCS Instrance Company.........occovvevvvvneiiniennenn | OHuciceees [ Ao | BCS Financial Corporation............cc.coceveeeeee. | OWnership........ |......13.070 | Insurance Company eelNe [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 26794... [36-3503382.. | ....ccovverins [ wenerereriniinens [ erveisenenenennen. | Plans' Liability Insurance Company.................... | OH............ | IA.................. |BCBSM and BCS Insurance Company............ |Management...... | .................. | Insurance Company ceelNe [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... [36-3120811.. | ..covveereereens [ wmeereireereenees | cevsenerereeenenenne. | BCS Insurance Agency, Inc........oocoeeevevveenienenee | e | NIALL............. | BCS Financial Corporation.............ccc.ccceeveeneee. | OWnership......... | ......13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... [36-4303124.. | ....ccccoevvrcmrrs | wemrnrreirnninnes | everinsnsnnnnnnnnne. | BCS Financial Services Corporation.................. | DE............. |NIA............... |BCS Financial Corporation Ownership......... |......13.070 |Insurance Company N [

Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... | .eerererrmererreeres | rerrereineineens | eeneenesenieiinees | evveinenennennennee |4 EVer Life International Limited............ccccoveeee. | BMU.......... | JA.................. | BCS Financial Corporation.............cccccoceveeneene. | OWnership........ | ......13.070 | Insurance Company ceelNe [
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PART 1A - DETAIL OF INSURA
8 9

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... [32-0485937.. | ...ccovvrrverrveer | reerrerrnerrneenne [ erverrnerrnerrnenrnenn [BCS RE INCvevicicicscncnciseseiseseseiiseines | VT | IAoceeeeo. | BCS Financial Corporation..............oc.oceeveeeee.. | OWnership....... |......13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... [37-1732732.. | ..ccoveververeene | wenerererinirnens | evveineneseninnnenne. | AnCilyze Technologies LLC..........occocoveeviveneenee | DEeceeei. | NIALL.............. | BCS Financial Corporation.............cccccoceeennene. | OWnership....... | ........6.535 | Insurance Company ceelNe [
Blue Cross Blue Shield of Michigan Mutual
....................................................... 00000... [46-4945044.. | .......ccccovveveee | wemrerererreernees | wvseinerereennnenne | AnCilyze Insurance Agency LLC.........cooovovvvenee | e | NIAL............. | Ancilyze Technologies LLC..............c.cccc.eeeeee. | Ownership......... | ........6.535 | Insurance Company N [
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
* 95 6102 017 3650000 2 *

Q117
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Overflow Page for Write-Ins

NONE

Q18
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rvererereiinrreieeeere e
2.2 Additional investment made after acquisition.............ccccceveeeviericiriennn. |
Current year change in enCUMbBIaNCeS. ..o eeeneeend
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........ovvererieneeereneeneeneereereeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............ccocveveieiciccrisisccsecees
Accrual of discount...........cccerrrvrernrenns
Unrealized valuation increase (decrease). .
Total gain (loss) on disposals................
Deduct amounts received on diSPOSALS...........ccccererevieriieieieisesee e
Deduct amortization of premium and mortgage interest points and commitment fees..
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment reCOgNIZEA............c.ccvevivireirieriieeeeee e
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @IOWANCE............c.cvieiveiiieisieeete ettt a bbbt s st s s st naen
SUDLOtAl (LINE 11 PIUS LINE 12)...uuiviiriircieieeieieisie ettt sttt bbbttt
Deduct total NONAAMItEEd AMOUNES.........cuiuiiririee et
Statement value at end of current period (Line 13 MINUS LINE 14)........coiiiiiiiiiiieieice ittt

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot nens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS............ vttt ess ettt
Deduct amortization of premium and dEPreCiation............c.ciuieieiiiniieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE. ...t ssesseneseenns
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coververririeriireereseesee s
Deduct total nONadMItted @MOUNS..........c.riiiicieii bbb
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovireiruriiseisiissessessesssssessessssssessessns s ssssssssessssssssssssesses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N kw2

Sz

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total NoNadmitted @MOUNLS.........ciuiririeieiieieie et en st enes
. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiuueieiieinirniiisiisissiessisss e sessses s ssssssssessenne

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of DONAS AN SLOCKS ACGUIFED.........veeererririecieie ittt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PIEMIUM..........coveieicireeece ettt sttt se sttt bt en s senanes
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

1,105,786,286
473,643,222
(166,696)
13,464,001
7,469,282

..1,061,672,344
812,870,690
1,616,622
...... 8,989,291
9,257,540
779,932,185
6,250,591
683,752
3,121,178

...1,105,786,286
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

onds and Preferred Stoc

During the Current Quarter for all B
2

k by NAIC Designation
5

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Tradiig Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC T (@) | erieni e 1,047,840,486 1,337,724,979 1,293,636,316 12,808,675 1,047,840,486 1,104,737,824 950,480,246
20 NAIC 2 ()..evevererceereiieeeieese it sessessseensenes | esstessseentesss 640,408,762 | ..o 708,987,400 | ..ooovveenrerrirnens 768,687,978 | ....oovvvvvcrirerrinnns (20,553,733) | ..ovvverrirerireennne 640,408,762 | ....ooovvvrrrirrinnne 560,154,451 | ...ooomveerrrircreerierniesisensieees | eroeeesessseeseneninns 529,622,808
3. NAIC 3 (@) eurerrerirceierieeiisieesi st | essienss e 46,389,542 | ....vvvverriinne 12,577,257 | oo 12,396,434 | ..o 5,544,200 | ..o 46,389,542 | .....covovrrriinnn, 52,114,565 | ...oooevererierrnereiennireeeiscnieens | cerieeeineeissseneseonns 35,699,776
B, NAIC 4 ().t sss s sssssesssnnss | sessssssssssssnsssssnsssanes 37,154,251 | oo 14,232,410 | oo 9,629,991 | ..ooivieeees (797,369) | ..ovvvrrvrrrerrirririenns 37,154,251 | oo 40,959,301 | .oovourieiieiieeeeeeiees | s 25,546,972
5. NAIC 5 (8)eeurerreeereerseesseeessesseesssesesssesssessssssssessssssssssssssasssssssssssssssessnns | seessessssssssnsesssasesnas 12,384,339 | ..o 7,621,866 | ...ooovvererrrirririens 3,244,465 | ..., (1,266,724) | ..o 12,384,339 | oo, 15,495,016 | ...ovoueeeeeiieiieeieeieiieeiesines | cevnerinesinesiesieninenes 7,930,734
B INAIC B (@)..-verurerecernreseeeeeeseeeesess s eess sttt sess s | sesssssssssnss s ssssesssesans 133,157 | | srenesses st nnes | senssene s 353,385 | oo 133,151 | i 486,536 | ..voureririerini e | s 1,628,679
7. TOtal BONGS......cvuureeiiriiriennisssessenessnsssenesssnns s sesssenssssnssensssnnesenes | snosesesssnssnsnsssnes 1,784,310,531 | .oovvvvvrrniiis 2,081,143,912 | oo 2,087,595,184 | ..o (3,911,566) | ..ooovvercriririinns 1,784,310,531 | ..o 1,773,947,693 | oo (O IR 1,550,909,215
PREFERRED STOCK

[ OO OO O OOO OO PP DO T OO 0 [ eeereeeeeerseeessesseses s | seeeseess sttt nnen
0. INAIC 21ttt sttt | 4ot R AR R R E | 48R R AR R et Rt | £81eeR AR R SRR e | eeee s R ARttt | SeeE s Rt | HEree ettt L OSSO OO 530,190
10.

T1 NAIC 4ttt | et e f sk | SeeRE bR R st | et s Rt sk R | £4eee Rt | ettt | ettt 0 [t | rereeenn s 480,261
20 O O OO OO POP OO OO OO PSSO OP ST SOTTOPRP SRRSO 0 [ snssnees | reesssses st 30,086
13, INAIC B eess et ess st ees s | 1eeEEeeeseeeseees s ees et eeeteees | 4eesteeeEeeeeeneE e eees e et e | et seneRtoere R E e ee e et enns s | £E1eeREeEAE Rt eeeR e e e s | eeE Rttt | enstens sttt 0 | | e s 573,247
14, Total Preferred STOCK..........ooieieee et etsen s | eerteest et se st ensaeesn e (O T (O U (U T (U (VL (U (U [P 1,842,519
15, Total Bonds and Preferred StOCK...........crrrimnrisnimnsissinssissenessnnennns | sevesessssnssseseones 1,784,310,531 | ..o 2,081,143,912 | oo 2,087,595,184 | ..o (3,911,566) | ..ooovvercreririins 1,784,310,531 | ..o 1,773,947,693 | .ooooiicnsiscricnenin [ IR 1,552,751,734
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....412,860,729; NAIC2$.....388,205,626; NAIC3§......... 0;

NAIC 4 §.

0;

NAIC5S......... 0;

NAICES........ 0.




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

737,535,505

............................ 742,163,162

2,276,719

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccccveviiieiieieiesieie e ssesssssssesssssssenss | svesessssnssessessssensensesensnsn: 020,689,441 | coiiiviiiiiiee s 598,657,597
2. Cost of short-term iNVEStMENtS ACUINEA...........ccvuieeieriiiicieieecteee et ssassas | svsesnsassessesssessesaesersas 2,622,904,912 | .ooovovvieece e 4,133,722,350
3. Accrual of discount.... 145,843
4. Unrealized Valuation INCrEASE (AECTEASE).... ... v wrrerrereirrreeesreseessessesessessssesessesssssssesessasssessssssessessessssssessessassssssessasssnssnss | 4essessessssssssessassnessessassssssessassnssessessanss | sesmssssssssnssosssnssnssasssssessassssssnssessnsnnees
5. Total gain (I0SS) ON QISPOSAIS........cveveviieireiieiiisiieieiss ettt ettt s bbb s s sns st st ntense | setessesssssnsassessessnsenses bt ensesaes 15,902 | oo 60,306
6. Deduct consideration reCeived 0N QISPOSAIS............ceuiueieciciiirieieietsee ettt b st et s s bestenas | sbsessssssessesssessesaeseesas 2,501,050,630 | ..oovovveeereecreiereieaa 4,103,048,698
7. Deduct amortization Of PrEMIUM.........c.eiiiirieieiciise ettt s et ensesseses | snbessessssessessessesantesses et ansenae 5,061,757 | oveeerereseenee e 8,851,957
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..cuuririererireceeeieiieeineieisesseeseesssessssssssssssssssesseses | ressessessssssssessassssssessassssssessessssssnssassans | sessessssssssessssssssessasssnssessassnssnssessnssnes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sees | seressessssssssssesessssensessessnsensassessnses 554 |
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9).........ccccevirirrireriieriereiieieeieessesisinnes | cevvessssesissssese e ssssssenens 737,535,505 | ..ooovveererereiereieisiinn 620,685,441
11. Deduct total NONAAMItIEA BMOUNES............ciiiiiiii bbb | SE0b sttt | fenbs s
12. Statement value at end of current period (Ling 10 MiINUS LINE 11)......ourueereirunissseseiisessessessesenessesssssessnsssssssssnssssssssensssssns | sesssssesssssssssssssnsssssssaseans 737,535,505 | oo 620,685,441

QsIo03




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2017 of the Blue Care Network of MiChigan

SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOr YEAT..........cccviueviicreieeeeiee sttt sbe s | easesessssebessses s st ss st bessebesnaees 5,145,443 | oo 8,854,937
2. Cost of cash qUIVAIENES ACQUITEM............ccueiieiicreieecteee ettt b e sae st s st nssbetnss | bessebessssessssssesesssaesessesesnas 1,191,227,569 | ..o 403,562,496
3. Accrual of discount A41.596 | ..o 81,378
4. Unrealized valuation INCrEASE (ABCTBASE)..........ccovuriieiicreieeie ettt bbbt bbb s s s sse s ssebesenss | sistesassstesasseses s et ebssebes s et b ssaebessssetessnsebans | 4ebsesessssssesassesesas st e s s aebe b s e e s s et b st sansens
5. Total Gain (I0SS) ON QISPOSAIS.........c.cveveieieiieiiicieieete ettt sttt ae b bbbt e st s st b s s b e s s aebass | 4bsstebessssesssssebessebessssesesassebessssesessnsebassnsetes | 4ebessebessesessssssesassetesass et e s s et s et et ensnsees 638
6. Deduct consideration reCeived 0N dISPOSAIS..............cccueiiieiiieteieeeeee ettt se s bessssesns | sessebesssessssssebesssbesessesesanas 1,133,246,000 | ..coovovverieercreeeer e 407,291,390
7. Deduct amortization Of PIEMIUM..........ccouiueueiieice ettt bbb s bbb s bessssets | 4ebstebessssesssssseb e st e s s sae s st e bnsebens 37,758 | oo 62,882
8. Total foreign exchange change in DOOK/ adjUSLEA CAITYING VAIUE..........cccvuevevriieeceeieccteeetce e sstesesnes | sesvesessesssssssse s ssssstes st esses s sssssssessesnss | oesissessesssssssssssssesssssssessessesssessesassansnen 266
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............ccuiueueiiieiiee et eesies | crisseresisesss st esssseresssssssssssesessssessssssesenseses | eressssssesssesessssesasassebessnsesessesebassesesesnsesanans
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)........c..ccevrrereerrrsieieiieeriens | ceeresiessssesiesessessessssessssssenend 63,530,850 | .evoevveieieeeree s 5,145,443
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.vueviiiciiiisiesieiicissesessectesiessssssssssessesnes | enssssessssssssssessssssssssssessssssaneed 63,530,850 | ..voveee s 5,145,443

QsI08




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Durmg the Current Quarter

1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
99C000 74 4| Harbert Credit Solutions FUNG IV, L.P......cciiiiinirisns s | BIRMINGHAM.....cooovvviiirinirins L. | HCSF IV GP, LC...eieiiiisiiesi i st ssssnssnsssnssnses | sonesssesssssens 06/29/2017.... | cvvvvvrrerrens | enerisniiniiens 1,199,201 ....8,800,799
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated......................... 1,199,201 0 (| 8,800,799
4499999. Subtotal - Unaffiliated...........ccivviiinniiniiinniiniiirississiinas 1,199,201 0 0 8,800,799
4699999, TOMAIS........veveerrcesieeeis etk 1,199,201 0 0 8,800,799
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

912810 RU 4 | TREASURY BOND 2.87 11/15/46.. .| 05/12/2017. VARIOUS ...ttt sse s sss s sss s s ssssassasssssnssssssans | ossessssssssssssssssssssasssssesasssssesssssssasssnes | sossesssssssssssnsssassessssarsnans 3,119,324 .3,195,000

912810 RV 2 | TREASURY BOND 3 02/15/47... .| 05/31/2017........| VARIOUS, . 7,706,789 ,576,000

912810 RX 8 | TREASURY BOND 3 05/15/47... .| 06/08/2017. CITIGROUP.......ccoovvverrirrirenn s | s 3,087,422 3,000,000

912828 R3 6 | TREASURY NOTE 1.62 05/15/26 .| 04/26/2017........ ROYAL BANK OF SCOTLAND s | et 1,891,328 2,000,000

912828 V9 8 | TREASURY NOTE 2.25 02/15/27 .| 04/27/2017........ VARIOUS........ooiiiiissse s s | s 5,175,692 5,210,000

912828 W7 1 | TREASURY NOTE 2.12 03/31/24 .| 04/07/2017........ VARIOUS.......oociiiiiitiree st et | et 5,008,711 .5,000,000

912828 W8 9 | TREASURY NOTE 1.87 03/31/22 .| 04/18/2017........ WELLS FARGO s | s 1,008,477 .1,000,000

912828 X4 7 | TREASURY NOTE 1.87 04/30/22.. .| 05/26/2017........ VARIOUS.......oooiiieiniree e nsenenes s | e 4518811 | oo 4,500,000

912828 X7 0 | TREASURY NOTE 2 04/30/24 .| 05/04/2017........ ROYAL BANK OF SCOTLAND s | s 1,978,125 2,000,000

912828 X8 8 |US TREASURY N/B. 06/30/2017. VARIOUS ..ottt nas s sse s ssssssssssassanans | ossessessssssssssssssssassesssssssssesssssssansases | suessessssmssssessssssssssassesanss 15,271,552 15,120,000 | ..o 43441 [

912828  XR 6 | WI TREASURY NOTE 1.75 05/31/22 .| 06/30/2017........| VARIOUS, . 7,024,870 4,616 |1

0599999.  Total - BONAS = U.S. GOVEIMMENL. ...........ouoveiveiieitiiieiieieiisititetete sttt s sestessess et saessesesssssessssesesses | e4esssssesssssessssassessssassessessessssessessesassessessessesessessesssessessssseseesessesse s ssess e s et st essebse s st esses et et esse b s st ess et ebssensessssesessess | ebssessesssssssassessssssessesssssnsassessesanssssess | tevsesssssessssessessssssssssessesen 55,791,101 178,116 XXX
Bonds - U.S. Special R e and Special A

3128MJ 2D 1 |FGOLD 30YR GIANT 4 06/01/47 06/08/2017........ VARIOUS......coueiiiieies s ensssnes et | et 14,632,707 | ooovvecvvercrerneireninnennnn 13,850,000 | oo 18,467 |1

3128MJ  Z3 7 |FGOLD 30YR GIANT 3.5 05/01/47 04/26/2017........ INTL FCSTONE FINANCIAL.......coutiieiiiiiieiiiiriesierseissesesesissiesiessssssssesienss | oeesesssesiessssesesssssssessesnssssssessssinssens | soesinsssssessssssessessnssenssenes 5,084,808 5789 |1

3128MJ  Z8 6 |FGOLD 30YR GIANT 3.5 05/01/47 05/10/2017........ VARIOUS et | e 27,522,646 31,421 |1

3128MJ  Z9 4 |FGOLD 30YR GIANT 4 06/01/47 06/14/2017........ VARIOUS.......oviiviritiieiissieeiesissiissie s s | e 15,463,206 | ....ooovvevveiniiiienn 14,654,941 | L 19,540 | 1o,

3132WM  FN 9 | FHLMC GOLD 30YR 3.5 04/01/47 .....coveeirririreiieeireresissiesiesiseseseserssisseessssissesessens | svesessessnsine 04/12/12017........ PNC SECURITIES INC s | et 3,381,525 . 3,200 |1

3140FV  ME 3 |FNMA 30YR 3.5 03/01/47 04/25/2017........ INTL FCSTONE FINANCIAL.......couriririiiiireiieisisssisssisssiesessssiesssssssssssssenss | oessesssesiessssssessesssssessessssssssessesssssens | soeessssssssessasssessesssssasssenes 2,041,625 | oo 1,991,829 1,937 |1

31418C  JD 7 |FNMA 30YR 3.5 04/01/47 03/16/2017........ [ MORGAN STANLEY... (7,458) (7,341) (8)1

31418C MG 6 | FNMA 3B0YR 4 07/01/4T .......couviiciiiiceeiscieeiseicessie st sessisssenes | aniessessnsines 06/15/2017. PIERPONT, s | et 3,694,961 | oo 3,500,000 4,667 |1

92812V MA 1 |VIRGINIA ST HSG DEV AUTH 3.12 11/25/39 05/24/2017........ WELLS FARGO s | s 5,000,000 5,000,000 5,208 |1FE

335934 AL 9 |FIRST QUANTUM MINERALS LTD 7.5 04/01/25.. . . 06/26/2017........ EXTERNAL MANAGER TRADES.. .. .. 836,563 835,000 14,972 |4FE....ooiiiiis

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ettt ettt et et e tesataate evuetetotieietestaetet e et et et ae e et et e A et et e et et e e A ettt ae e et et e A et s A e aet e st e e et s eAe s et e A e et e e Aetes et A et et e A e aet et e e et et e se s et s arene et e setesennneens | tetesssieteseseseetseseetasseseesessesetasnaeaeninne | srietererieeensteteresesterareees 77,650,583 | ..ooocvvrecceere 75,010,814 105,193 XXX.ooovecvnane
Bonds - Industrial and Miscell

00206R  CN 0 | AT&T INC 3.4 05/15/25 04/03/2017........ WELLS FARGO et | et 1,165,512

002824 BB 5 |ABBOTT LABORATORIES 2.95 03/15/25...... . 06/14/2017........ MIZUHO.....cooviririerineriens . 983,560 . .

00287Y AR 0 [ABBVIE INC 4.5 05/14/35.........coviuirmiicieeirereinrireresiseeesineies 06/29/2017........ GOLDMAN SACHS........oovreeririreiineirnee . 527,145 500,000 2,875 | 2FE

01741R  AF 9 | ALLEGHENY TECHNOLOGIES INC 7.87 08/15/23.........ccovrirvrrnvirerrnrissensinsissssinnns 04/25/2017........ EXTERNAL MANAGER TRADES.. . . 528,519 515,000 8,224 | 4FE

01879N  AA 3 | ALLIANCE RESOURCE OPERATING 7.5 04/15/25. 04/07/2017. EXTERNAL MANAGER TRADES.. . . 585,000 585,000 3FE

0258M0  EL 9 | AMERICAN EXPRESS CREDIT COR 3.3 05/03/27.... 04/27/2017........ | GOLDMAN SACHS. 1,975,480 2,000,000 1FE

025932 AL 8 | AMERICAN FINANCIAL GROUP IN 4.5 06/15/47............c0cn.... 05/25/2017........ JP MORGAN s | s 1,989,200 2,000,000 2FE

031162  CJ 7 |AMGEN INC 2.6 08/19/26 .| 05/08/2017........ VARIOUS.......ooiiiiiistire i et | et 1,835,638 9,958 |2FE

031162 CL 2 |AMGEN INC 1.5 05/10/19 . | 05/08/2017........ BANK OF AMERICA.........covveverrrnene et | et 1,000,000 2FE

031162 CN 8 | AMGEN INC 1.632 05/11/20 05/08/2017........ BANK OF AMERICA........cooiiieeiiiieire et ssseniens | sossesessessssssesseesnsseseesesssssssesssssssssensns | sesensssssessesssessessssssensnsenes 1,000,000 2FE

037833  CU 2 |APPLE INC 2.85 05/11/24 e | s 05/04/2017........ GOLDMAN SACHS . 999,050 . 1FE

043436 AN 4 |ASBURY AUTOMOTIVE GROUP INC 6 12/15/24. 04/27/2017........ EXTERNAL MANAGER TRADES.. . . 585,481 565,000 12,901 |4FE.....covivviine

04364V AA 1 |ASCENT RESOURCES UTICA HOLDI 10 04/01/22............ 04/04/2017........ EXTERNAL MANAGER TRADES.. . . 233,438 225,000 125 |4FE

053807 AT 0 |AVNET INC 3.75 12/01/21...ccovvvviirrieiseieenseesssisisnienns 04/04/2017. BARCLAY'S CAPITAL......oovvervrirerrnriririninns et | et 1,014,380 | ..o 1,000,000 | oo 13,021 | 2FE...ccoiiviiiinn

055604 AA 0 |BMC EAST LLC 5.5 10/01/24 04/24/2017........ | EXTERNAL MANAGER TRADES.. . . 599,438 575,000 2,284 |4FE

075887 BQ 1 |BECTON DICKINSON AND COMPA 2.13 06/06/19...........ccvvivererinriiniineineiienirnens 05/22/2017. CITIGROUP.......ccvvvrirrrrrirnne et | et 1,500,000 | oo 1,500,000 2FE.

10922N  AA 1 | BRIGHTHOUSE FINANCIAL INC 3.7 06/22/27 ........covvvvrerviireiniseireinirnes 06/15/2017........ JP MORGAN 999,170 .1,000,000 2FE

124857  AM 5 | CBS CORP 3.7 08/15/24........ccoeverieiiririicieniereissiesiesisseesinsies 06/14/2017........ MORGAN STANLEY. . et | et 1,034,320 .

12508E AE 1 |CDK GLOBAL INC 4.87 06/01/27 05/10/2017........ EXTERNAL MANAGER TRADES.. . . 515,000 515,000 3FE.

12543D AV 2 | CHS/COMMUNITY HEALTH SYSTE 6.87 02/01/22 05/11/2017........ EXTERNAL MANAGER TRADES.. . . 474,376 530,000 10,322 |5FE.......ovvviririne

126307 AQ 0 |CSC HOLDINGS LLC 5.5 04/15/27 04/13/2017........ EXTERNAL MANAGER TRADES.. . . 245,400 240,000 147 | 3FE

126408  HH 9 | CSX CORP 3.25 06/01/27........cooevereiererieiceerieisieeiereeseneenes 05/16/2017........ WELLS FARGO s | s 1,506,360 | ....ooonverrierereenieis 1,500,000 2,438 | 2FE
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
12673P  AD 7 |CAINC 2.87 08/15/18 05/15/2017........ SUSQUEHANNAL. ..ottt sssssssessessssssssessesssnsns | avenes 759,518 750,000 5,570 |2FE
14161T  AA 0 | CARDTRONICS INC 5.5 05/01/25 06/28/2017........ |EXTERNAL MANAGER TRADES..........cooiiiniiminieinnierenieeiseeenississsessesssnsens | venes 363,369 355,000 2,160 |3FE
144577  AJ 2 |CARRIZO OIL & GAS INC 8.25 07/15/25. 06/29/2017........ |EXTERNAL MANAGER TRADES..........cccciiiiiiiiieiinieiesiensssiessssisssessssssnsens | reves 350,000 350,000 4FE
151020 AP 9 | CELGENE CORP 3.62 05/15/24 06/07/2017 ... [VARIOUS.....coooiiiiicicie et snsnes | crestsesasssss sttt snesenis | seberesesssessess e esseesenes 1,291,105 | oo 1,250,000 | ..o 1,485 | 2FE....coiiviiie
16412X  AE 5 |CHENIERE CORPUS CHRISTI HO 5.12 06/30/27 05/15/2017. EXTERNAL MANAGER TRADES.. 590,000 590,000 3FE.
165167  CV 7 | CHESAPEAKE ENERGY CORPORATION 8 06/15/27...........coovvierniiniieiisnirissenis 05/23/2017........ |EXTERNAL MANAGER TRADES...........ccoiviniiniiininienisiseeissesiessssisssnns | e 480,194 480,000 5FE
172967 LH 2 | CITIGROUP INC 2.11 04/25/22 04/18/2017.....o. [ CITIGROUP......cooiririciri ittt | frenteb e ss ettt nis | etbstesenbe s st esbees 1,000,000 ..1,000,000 2FE.
172967 LL 3 |CITIGROUP INC 2.27 05/17/24 05/18/2017........ [MORGAN STANLEY.......cosviirimriirnirneiernnissiesssisissiesssssssessssssssenssssssssenses | ooeves 996,120 . ..1,000,000 380 | 2FE.
17401Q AL 5 | CITIZENS BANK NA 2.65 05/26/22...........covvmircineirereineireieeissiesinsssesesisesssssseesiens | cevsersesinnene 05/22/2017........ MORGAN STANLEY ...ttt sesessssssssessenssses | soetesessesssssesseessssseseesssssssssessssssssessns | sessnsssssessessessessssssessnsenes 1,498,605 | ....coomvereierereeireeieis 1,500,000 2FE.
189754  AB 0 | COACH INC 3 07/15/22.......ccciieiiieiisiieeeiinsieeiesississisie s esssssssssessssssssessns | ansnssessnsines 06/06/2017........ [BANK OF AMERICA.........ccoiiiiiiiiniicissierssse s nssssesessssisens | venes 497,525 500,000 2FE.
201723 AL 7 | COMMERCIAL METALS COMPANY 5.37 07/15/27 ........coevrrerireieineireieiseieeieennes 06/29/2017........ |EXTERNAL MANAGER TRADES...........cccisiniiiieinieenseseesssisesesseisssens | vevee 300,000 300,000 3FE.
209111 FL 2 | CONSOLIDATED EDISON COMPAN 3.87 06/15/4T ........ccovvveuienrirererineierneierinnnnes 06/05/2017........ [WELLS FARGO.........cvuieiiriiniinierirerssiseieresisee s sesisssenss | renes 996,300 ..1,000,000 1FE
219350 BA 2 |CORNING INC 1.5 05/08/18 04/18/2017. BARCLAY'S CAPITAL.. 998,510 ..1,000,000 6,792 |2FE
23062P  AE 1 | CUMBERLAND FARMS INC 6.75 05/01/25. 04/18/2017........ |EXTERNAL MANAGER TRADES..........cooiiiniieniieineieienieeiseeerissisesessesssnsens | venes 65,000 65,000 4FE
23312)  AF 0 |DEUTSCHE BANK COMMERICAL M 3.32 06/10/27.... 06/14/2017........ [DEUTSCHE BANK.......oviiiiiiriiiiiiierissiciesisissisie e sssssessesssssssssssssssnnss. | veres ..6,179,819 6,000,000 | ..o 15,531 [ 1FE..cciviiviriers
24422E TR 0 | JOHN DEERE CAPITAL CORP 100 06/22/20 06/19/2017........ [DEUTSCHE BANK........cccoiviiiiriiiieinnieiesseieeese e sssisesssssssssessesssssenes. | venes ..1,000,000 ..1,000,000 1FE
25470X  AY 1 |DISH DBS CORP 7.7507/01/26 06/27/2017........ EXTERNAL MANAGER TRADES........c.coooiriiieiniicenrineiessesiseissisesesissisesesies | cveees 758,825 635,000 24,470 | 3FE ..o
25787G  AC 4 | DONNELLEY FINANCIAL SOLUTI 8.25 10/15/24.........ccovvvemirierierenieierineiisesineiiens 0472612017 ........ [VARIOUS.......coooiiiriiriiiieninesieeissiseiessesssiessesessssssssesssssessessssssssssesssienes. | sveees 569,154 550,000 1,386 |4FE......cccooviiiiiin
260543 CK 7 |DOW CHEMICAL COMPANY (THE) 4.25 10/01/34 05/16/2017........ [BANK OF NEW YORK........ocriririnriririniiiieiineisessise s sssissesesssesssseseenssnens | renes 503,945 500,000 2,833 | 2FE
263534 CM 9 |E | DU PONT DE NEMOURS AND 1.69 05/01/20.........ccevuivreriirerieicereiieesensernnes 0412712017 ....... [ CREDIT SUISSE........comiiiiitirriiicissieiesissiesisssssisesse s sss s sssessenes | essessssssssessessssssesssss s senessssssensas | sebsssesssessssssssesssssessessanes 1,000,000 | oo 1,000,000 1FE
26817R  AB 4 |DYNEGY INC 5.87 06/01/23 05/17/2017........ |EXTERNAL MANAGER TRADES...........ccooisiniiiiieineireieisiseesssisesessseissnsens | vevee 62,650 70,000 1,953 |4FE....cooiiiin
26817R AP 3 |DYNEGY INC 7.62 11/01/24 05/17/2017........ EXTERNAL MANAGER TRADES........c.oooiiiieiniieinrineissiesieisssnsssenssiesesies | cveees 359,531 390,000 1,611 |4FE .
26875P  AM 3 |EOG RESOURCES INC 3.15 04/01/25. 06/07/2017.....co. [VARIOUS.....cooririiiiinisesiisissie e ssssssssessssssssanss. | oenes 747,337 749,000 3,778 | 2FE
28370T AG 4 |KINDER MORGAN ENERGY PARTNE 4.3 05/01/24 05/17/2017........ | BARCLAY'S CAPITAL. s | e | et 1,043,195 | oo 1,000,000 2,269 |2FE
29273R  AY 5 |ENERGY TRANSFER PARTNERS LP 4.9 02/01/24...... 05/11/2017 ..o [ JEFFERIES & CO..oouiiiiiicieeiieissieesiies et sss s | srestsesssssssssessessssssessssssssessensessssssessns | sebssssesssessssssssessnssessessanes 1,591,935 | oo 1,500,000 | oo 21,438 | 2FE. ..o
29285X  AD 4 |ENGILITY CORP 8.87 09/01/24. . | 04/24/2017. EXTERNAL MANAGER TRADES.. 642,000 600,000 8,283 |5FE
31620M AN 6 |FIDELITY NATIONAL INFORMAT 2.85 10/15/18 06/09/2017........ [WELLS FARGO........coovuuiiuieriiiiiiiieriesis ettt snsnes | cresisesssssssss s si s es bbb sssenis | stbssesesssessessess s ssensessases 1,013,000 | oo 1,000,000
316773 CU 2 |FIFTH THIRD BANCORP 2.6 06/15/22.........ccocovuvirerirrirreiniriesisseiesisssessssessieninenes 06/12/2017........ [MORGAN STANLEY........oeturrrimrirerierirerirneissinssiessenesessssssessssesssesssssssssinns | v 999,720 ..1,000,000
32008D AB 2 |FIRST DATA CORPORATION 5.75 01/15/24...... 06/01/2017........ |EXTERNAL MANAGER TRADES...........coiiiiiieinieiintiesinesesisesesisessesssssesissisens | sesiesssssssenessessssesesssssssssessessessssssessns | sesssesesssessesssssessnssnessessanes 1,190,213 ..1,125,000
336158  AK 6 |FIRST REPUBLIC BANK 2.5 06/06/22 05/30/2017........ BANK OF AMERICA. ..ot ssssssiessssssssesssssssssssens | avenes 999,160 | oo 1,000,000
337932 AG 2 |FIRSTENERGY CORPORATION 2.85 07/15/22............ 06/19/2017........ [MORGAN STANLEY.......ccosiiiiriirnriniiererisriesisessssssisesssssseressssssssesssessssenses | veves 998,110 ..1,000,000
337932 AH 0 |FIRSTENERGY CORPORATION 3.9 07/15/27.......cocvivrerniirciniins 06/19/2017........ [MORGAN STANLEY.......ccosiuiiimririrnriniiererissiesisisssssiessssssisessssisssesssssssesies | reves 996,670 . ..1,000,000
341081 FE 2 |FLORIDA POWER AND LIGHT CO 5.12 06/01/41.........cccvvuurviririrerierinenierirssiienians 05/2412017........ [VARIOUS.......coooiiriritiieiieieeisisseiesses s sissssssssessssessessssssssssesssienes. | sveees L1921461 | 1,627,000
345397  XH 1 |FORD MOTOR CREDIT COMPANY 2.24 06/15/18.........ccoveremriernrirceeieneieninerenins 04/11/2017........ [BANK OF AMERICA.........cooiiminiieiiniieinrireesissie s ssseeenissisens | renes ..2,507,850 2,500,000 18,978
35906A AZ 1 |FRONTIER COMMUNICATIONS CORP 11 09/15/25.........cocvmiiriemiineinerneiensssiessssinns | ceveeisnsnnens 05/24/12017........ EXTERNAL MANAGER TRADES........c.cocoviiieiieennienssensssssssssesssssessesses | avenes 294,800 315,000 6,968
362393  AA 8 | GTT COMMUNICATIONS INC 7.87 12/31/24........ooovoeeirirernirernieeneseseeneeresisnens | v 05/31/2017........ [VARIOUS........ooiiesee et es s snssenssnesnenns | cenees 684,909 655,000 23,398
37045X  BU 9 | GENERAL MOTORS FINANCIAL C 2.08 04/13/20........ccovvueieniereriniirereeierseiseiereenens 0471012017 ... [JP MORGAN. ..ottt | chisbi s binss | sobesbi bbb 1,000,000 | ..o 1,000,000
375558 AW 3 | GILEAD SCIENCES INC 3.7 04/01/24 05/10/2017.....co. [VARIOUS.....coooiiiiiieieics e snsnes | crestiesasss s st snesenis | sebenesessse st sssseessessanes 1,648,785 | ..o 1,500,000 5910 [1FE
375558  BF 9 | GILEAD SCIENCES INC 3.65 03/01/26.... .| 06/21/2017. MORGAN STANLEY. 517,930 500,000 5,830 | 1FE
38141G WG 5 | GOLDMAN SACHS GROUP INC/THE 2.6 12/27/20.. 04/10/2017........ | GOLDMAN SACHS........ouiiiiiiiriiieieiieierssissiesssssssssi st ssssans. | ressssssssasssessessssssessesssssasssesssssssssesss | sessssesssssnssessesssssessossnes 1,001,310 | oo 1,000,000 | oo 1,156 | 1FE i
391382 AB 4 | GREAT-WEST LIFECO FINANCE 4.15 06/03/47....... 05/23/2017........ \WELLS FARGO.........eoiirimrereieiriieieeeeseieese e ssssssssssessssssesssessensens | conees 992,180 | cvvveeereercerereeeneeeeeeeeeene 1,000,000 1FE
39154C  AA 3 | GREATBATCH LTD 9.12 11/01/23 04/21/2017........ |EXTERNAL MANAGER TRADES..........ccocimiiiiiiieiisieiesienssiessssiseesissssssens | renes 280,569 265,000 11,755
398905 AL 3 |GROUP 1 AUTOMOTIVE INC. 5.25 12/15/23.......oovvirieererniseresesesiee e 04/27/2017........ EXTERNAL MANAGER TRADES..........ccocovieiniiiniseiesieserssissiesssisesennns | cvenes 590,150 580,000 11,588
404119 BT 5 |HCAINC 5.25 06/15/26 .| 04/11/2017........| EXTERNAL MANAGER TRADES.........ccoooiiriminiieeinnicinsiesinenessiseiessssiessnsies | coeees 285,038 270,000 4,605
404119  BU 2 |HCAINC 4.5 02/15/27 .1 06/20/2017........ | EXTERNAL MANAGER TRADES.........ccccstrmririrniriieiniiereissssseessssissssssessssene | seenes 781,119 770,000 [ cooveeeiiiieeirieecreeeeeeae 7,844
428040 CT 4 |HERTZ CORPORATION (THE) 7.62 06/01/22..........ccovverirereieirernrinsieieiineienieienens 05/31/2017........ |EXTERNAL MANAGER TRADES...........ccooiiiiiimiiererireresiesineiesissieesessesssniens | renee 905,000 905,000
431475  AA 0 |HILL-ROM HOLDINGS INC 5.75 09/01/23 05/09/2017........ |EXTERNAL MANAGER TRADES.........cccciiiniimiiieinnineiessensssiessssesssessssssnsnss | reves 10,488 10,000 113
451102 BM 8 |ICAHN ENTERPRISES LP PRIV PLACE........cccccouuuu. 06/06/2017........ COMERICA........oiiiseiere e nsnines | crnes 349,060 340,000 8,861
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458140  AY 6 |INTEL CORPORATION 4.1 05/11/4T ......vvoivvineirernsissinriseisnssisssnsens 05/08/2017........ P MORGAN.......coiiiiimiieiesissies ittt enssssensns. | venes 497,095 500,000 1FE
458140  BC 3 |INTEL CORPORATION 1.53 05/11/22 05/08/2017........ [MORGAN STANLEY......coiiiiriririniiiieeiernsissiesssisseessssssesesssesssssssessessseses | sesssesssssnsesessessssesessesssnssessesssssssssessns | sessesesssesssssessessnsssessessnes 1,550,000 ..1,550,000 1FE
458140  BD 1 |INTEL CORPORATION 2.87 05/11/24 05/08/2017........ | MORGAN STANLEY.... s | s 999,750 ..1,000,000 1FE
466253  AA 9 |J2 CLOUD SERVICES LLC 6 07/15/25 06/22/2017........ | EXTERNAL MANAGER TRADES.. [EUSIRTTRTRIRPRRIROTT IOV 315,000 315,000 3FE
50077L  AK 2 |KRAFT HEINZ FOODS CO 3.95 07/15/25. . . 05/01/2017. VARIOUS . ..2,400,143 2,350,000 24,155 | 2FE...
548661 DQ 7 |LOWES COMPANIES INC 4.05 05/03/47..........ocouumeriiriniieininnieississiesissiesisssens | v 04/19/2017........ [BANK OF AMERICA.........coiiiiiiiiiiinisiessne s ssssssesisssnins | e 993,640 | ..o 1,000,000 1FE
553794 AB 4 |MUFG AMERICAS HOLDINGS COR 2.25 02/10/20.........cccvvumeererenriiernrieesnisererensenes 04/05/2017........ [MITSUBISHI UFJ.......ooiiriiiiiineieistirererssiesisi s ssssisssssnisessssenies | renes ..2,001,040 2,000,000 7,500 [1FE ..o
57772K  AC 5 | MAXIM INTEGRATED PRODUCTS | 2.5 11/15/18......ccuvvvererieisereieiseienssisessninenes 05/12/12017........ [SUSQUEHANNAL.........ooviiriiiiiininiciesiss et ssssssssenssssans | oeves ..2,572,452 2,550,000 6,656 |2FE
57772K  AD 3 | MAXIM INTEGRATED PRODUCTS 3.45 06/15/27 06/08/2017........ BANK OF AMERICA........cooiiieierneinrirereniscieeiersesesie s sssseneens | cvenes 499,620 500,000 2FE.
595112  BD 4 |MICRON TECHNOLOGY INC 5.25 08/01/23........ovuevmreerernrireinriersnieeiessssisessesiees 04/17/2017........ | EXTERNAL MANAGER TRADES.. e | e 820,463 795,000 9,015 |3FE
60855R  AH 3 | MOLINA HEALTHCARE INC 4.87 06/15/25.......... 05/22/2017........ | EXTERNAL MANAGER TRADES.. FEUSIRTRTRRRIRURRIROTT BTN 365,000 365,000 3FE
61166W AW 1 | MONSANTO COMPANY 2.85 04/15/25.........ocoermriieerirererineiernsiesiesiees 06/30/2017........ [ CREDIT SUISSE.......ccoiiiiiiirniintierinsiceesisenesissiesesisseesissssesesiessssssssessesins. | reres 970,010 | oo 1,000,000 5,938 |1FE
61691 AV 6 |MSC_17-H1 3.53 06/04/50 05/24/2017. MORGAN STANLEY. ..3,089,926 3,000,000 2,059 [1FE
61744Y  AH 1 | MORGAN STANLEY 2.75 05/19/22.........ccovveiuieiireineirererineiresisssssesessssssssesssensssssens | cevsersssinnene 05/16/2017........| MORGAN STANLEY.... SRR RO 997,910 | oo 1,000,000 1FE
628852 AH 8 |NCIBUILDING SYSTEMS INC 8.25 01/15/23 06/01/2017........ | EXTERNAL MANAGER TRADES.. ettt | et | eeebne e 1,014,475 935,000 30,212 |4FE......oioieriine
637432 NM 3 |NATIONAL RURAL UTILITIES CO 2.4 04/25/22 04/18/2017.....co. [MIZUHO......ooiiiscetee s | venes 999,720 | .o 1,000,000 1FE
64072T  AC 9 | CSC HOLDINGS LLC 6.62 10/15/25.........coeverirerinririerirerssiseeseierssiessssiseeseseeneenies 04/11/2017........ EXTERNAL MANAGER TRADES.. e | e 545,750 500,000 8,060 |3FE
666807 BF 8 | NORTHROP GRUMMAN CORP 1.75 06/01/18 04/252017........ [BANK OF AMERICA........cooiiiiriiriiiiiiinsiieiiesiesestess s ssssssessssesins | stoessiesssesssesssssssssssse e ssesssssssssseens | sesesssssesssesssenssessssssenssens 1,502,580 | ..oovoveies 1,500,000 | ..ooovoiiieeis 10,719 | 2FE.....covvviiie
68268N AP 8 | ONEOK PARTNERS LP 4.9 03/15/25. 06/05/2017.....co. [ SMBC ...t snsssirens | eres 270,625 250,000 2,824 | 2FE
68276K  AA 7 | YORK RISK SERVICES HOLDING 8.5 10/01/22... 04/25/2017........ | EXTERNAL MANAGER TRADES.. e | e 595,313 625,000 3,984 |5FE
68389X AW 5 | ORACLE CORP 4.5 07/08/44...........coovveererriieirerereeirenieeines 0471912017 ..o [VARIOUS.....coooiiieieici et sssnes | crestesasss s sttt nesenis | eeberesessessess s essees 2,127,820 2,000,000 26,500 | 1FE
69352P  AF 0 | PPL CAPITAL FUNDING LLC 3.4 06/01/23 06/23/2017........ VARIOUS.......ooiiiie sttt nes | etbates st bbbt nniens | ebrebaesb st 1,033,040 | .oooooves 1,000,000 2,550 |2FE
701885 AB 1 |PARSLEY ENERGY LLC/ PARSLE 6.25 06/01/24..................... 04/25/2017........ | EXTERNAL MANAGER TRADES.. JEOSRRTRORRRRORRR RN 590,669 560,000 14,077 |4FE.....ccccovvivvnin
713448 DV 7 |PEPSICO INC 4 05/02/47 04/27/2017........ [ JP MORGAN.......cvuiriiiitietiseieesesie et sisssnens. | reres 497,835 500,000 1FE
717081 DK 6 | PFIZER INC 4.4 05/15/44 06/20/2017........ [SUNTRUST ...ttt sssssessssssssessensssssssnens | oenes 566,948 512,000 2,378 |1FE
718546  AM 6 |PHILLIPS 66 1.8 04/15/19 .| 04/11/2017. DEUTSCHE BANK . ..1,000,000 ..1,000,000 2FE
74387U  AJ 0 | PROVIDENT FUNDING ASSOCIAT 6.37 06/15/25 05/24/2017........ | EXTERNAL MANAGER TRADES.. e | s 430,000 430,000 4FE
74456Q AP 1 |PUBLIC SERVICE ELECTRIC AN 5.25 07/01/35.........ccocovvvennce . 05/01/2017........ | US BANK RO [P 403,095 349,000 6,260 |1FE
747525 AM 5 | QUALCOMM INCORPORATED 1.85 05/20/19.........ccvviirerinrererinrineererineieeseniereninnene | conreeeseninees 05/22/2017........ | GOLDMAN SACHS........ooiiiiitiiireieiintieriesi e esssss s ssssnne | srestsessssssseessess st es st ssesenins | eebstesesssessessessesssssessessaes 2,000,530 2,000,000 1FE
747525 AP 8 | QUALCOMM INCORPORATED 2.1 05/20/20 05/19/2017........ GOLDMAN SACHS........ooiriiiiinisieresissiesssississsie s sseesssssssssesssssssssssensns | svenes 999,940 | oo 1,000,000 1FE
747525 AR 4 |QUALCOMM INCORPORATED 2.6 01/30/23 05/19/2017........ [ GOLDMAN SACHS........cooirirrieririrrierirerseisrire st sseessssssesens | venes 998,390 | ..o 1,000,000 1FE
755111 BU 4 |RAYTHEON CO 4.87 10/15/40 05/15/2017........ | US BANK JUO 683,352 600,000 2,681 [1FE
774341 AJ 0 [ROCKWELL COLLINS INC 06/13/2017........ [ GOLDMAN SACHS........otiuiriiiierierietisieiessisesieseesesssssssess e sesssiennss | sesessiesssesssesss s ss et ssssssenens | sesesssssesssessssensensssssessens 1,018,650 | ..o 1,000,000 5,867 |2FE
78573N  AB 8 | SABRE GLBL INC 5.25 11/15/23.......cooiviiirirereineircrescenineins 05/03/2017........ | EXTERNAL MANAGER TRADES.. e | e 464,824 445,000 | ..o 11,227 | 3FE..covicivircierines
794093  AG 9 | SALEM MEDIA GROUP INC 6.75 06/01/24..........ocoovvrviererriirieniicisnienns 05/11/2017........ EXTERNAL MANAGER TRADES.. s | e 440,000 440,000 4FE
797440  BL 7 |SAN DIEGO GAS & ELECTRIC C 5.35 05/15/40 05/12/12017........ [ SUSQUEHANNA........ooooiiiiiiriiinintiesinsieees et sssenies | crestsessssseseessess st es st snsrenias | seberesessessensessesssssesseesenes 1,787,970 | oo 1,500,000 446 | 1FE
811054  AG 0 |EW SCRIPPS CO 5.12 05/15/25.......ccvvuiveriiereriniinsirerisisisssisessssssiessssisssesssssssenes. | sonsiessesenees 04/20/2017........ | EXTERNAL MANAGER TRADES.. e | s 90,000 90,000 3FE.
824348 AW 6 | SHERWIN-WILLIAMS COMPANY (3.45 06/01/27........ccvvoirrerrierericiniissienirerenis 05/02/2017.....o. [ CITIGROUP.....oooiiiieiiiitiesietss it | cresiebisss st | seberesesse st essenes 1,494,555 ..1,500,000 2FE.
824348  AX 4 | SHERWIN-WILLIAMS COMPANY (T 4.5 06/01/47 05/02/2017. CITIGROUP . . 993,130 ..1,000,000 2FE
826700 AA 4 | SIGNODE INDUSTRIAL GROUP U 6.37 05/01/22........ccuvrenvirnrrniineirneissrisnssiesssineens | cnvereeesinnes 04/21/2017........ | EXTERNAL MANAGER TRADES.. s | e 520,781 505,000 15,650 [ SFE.....ccoiviieirinens
82967N  BA 5 | SIRIUS XM RADIO INC 5 08/01/27 06/26/2017........ | EXTERNAL MANAGER TRADES.. [EUSIRTTTRRRIOURRROTT IOV 605,000 605,000 3FE
84611W  AB 0 | SP FINCO LLC 6.7507/01/25, 06/19/2017........ | EXTERNAL MANAGER TRADES.. s | e 280,000 280,000 5FE.
852060 AD 4 | SPRINT CAPITAL CORPORATION 6.87 11/15/28..........ccovviireiniiernierierersniseienns 06/20/2017........ EXTERNAL MANAGER TRADES.. [EUSIRTTRTRIRPRRIROTT IOV 296,800 265,000 1,923 |4FE....coiiiiiin
85207U  AF 2 | SPRINT CORP 7.87 09/15/23 05/18/2017........ | EXTERNAL MANAGER TRADES.. JEURTRTTTRRRIOTRRRVTI IOV 330,400 295,000 4,388 |4FE.....ccocvircei
86614R AL 1 |SUMMIT MATERIALS LLC 5.12 06/01/25........ 05/24/2017........ | EXTERNAL MANAGER TRADES.. e | e 350,000 350,000 4FE
87236Y AD 0 | TD AMERITRADE HOLDING CORP 3.62 04/01/25...........ccoiveireierieeineicienirerssineens | cevvereninnene 06/22/2017........ [ROYAL BANK OF CANADA........oviitiiitireriniitiesisesssisseeresisseessssssesesiserssssnne. | sresiessessssesessessssesessessssssesssessessssssessns | sesstesesssessesssssessnsssessessenes 1,567,560 21,500,000 | oo 12,990 | 1FE....cviiviriirns
87236Y  AF 5 | TD AMERITRADE HOLDING CORPO 3.3 04/01/27.......covvivierniesrinnierisesssiresssninsins 0412412017 ........ [WELLS FARGO..........evmriieririiiirirnsiseisisssiessssssseesss s ssssssssesssssessessssssesss | oeves 997,920 . ..1,000,000 1FE
878091 BF 3 | TEACHERS INSURANCE AND ANN 4.27 05/15/47.........ccovveriemrnrierinerierenirernsinsins 06/08/2017........ JEFFERIES & €Ottt ses s ssssses | essssesesssesssssessesssssssssessesssssesssesanssens | sosesssssssssesssssessessssssssnenes 1,023,160 | oooovrveeeereeereees 1,000,000 | ..o 4,151 | 1FE s
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887315  AY 5 |HISTORIC TW INC 6.87 06/15/18 06/14/2017........ BANK OF AMERICA. ..ottt isssssiesesissesessssssssessesssss e sssessnss | shsisessesssssesssssssssesssessessssssessasssssesss | sesosssosssessassessessssssessssanes 3,674,475 3,500,000 2,674 |2FE

893647 BB 2 | TRANSDIGM INC 6.37 06/15/26...........covverereeirircierirereiiniiresississesesssssssesesssesssssseens. | consesessesenees 04/24/2017. EXTERNAL MANAGER TRADES.. [EUSTRSTRSRRRR SN 353,500 350,000 8,181 |4FE

89417E  AM 1 | TRAVELERS COMPANIES INC 4 05/30/47 05/15/2017........ | BANK OF AMERICA... 995,660 .1,000,000 1FE

90131H  AH 8 |21ST CENTURY FOX AMERICA 1 4.75 09/15/44..........cocovvmiirieinereieiesisniersis 04/06/2017. CREDIT SUISSE........oiiiiitieeieisissie st sissssnssenes | sostisesssssesssessesssss s sssssesssenias | oesenssesssessesssessessssssensensenes 1,259,825 1,250,000 | oo 4,288 |2FE.....cccovvvivine
90131H  BD 6 |21ST CENTURY FOX AMERICA | 6.55 03/15/33..........covviieriiiiiiinninnicssisiiesiens 04/25/2017........ JEFFERIES & CO....cccvviiiiiiisisiceisisississiesiesi s | v 308,763 250,000 1,956 | 2FE.....cociieririiineins
902494  AX 1 | TYSON FOODS INC 3.95 08/15/24. 06/07/2017........ JEFFERIES & CO... SRR I 772,472 732,000 9,397 |2FE

903293  BE 7 |USG CORPORATION 4.87 06/01/27 05/22/12017........ EXTERNAL MANAGER TRADES.. JEOTUURORNURTOTIORR VU 717,988 715,000 434 | 3FE

907818 DV 7 |UNION PACIFIC CORPORATION 3.75 03/15/24 04/26/2017........ MORGAN STANLEY ...ttt sesssssssesessssssssessssssssns | shesssesssssssessossssssessessessssssessessssssesss | sesosssosssessissessessssssesssssnes 2,114,800 2,000,000 8,750 [1FE

913017  BJ 7 |UNITED TECHNOLOGIES CORPORA 5.4 05/01/35 05/01/2017........ VARIOUS.......oociiiiinieeesi st sssesseesesssenes. | veres 465,256 395,000 46 |1FE

913017  CN 7 |UNITED TECHNOLOGIES CORPORA 2.8 05/04/24. 05/01/2017........ CITIGROUP.......cooitiiiiiiiciisi e | e 997,920 | .o 1,000,000 1FE

91326L  AA 7 |UNITI GROUP INC/CSL CAPITA 7.12 12/15/24 04/24/2017. EXTERNAL MANAGER TRADES.. JEUSTRSRSRRRRR RN 391,950 390,000 11,038 |4FE.....ccocvvivine
91739V AA 6 |USIS MERGER SUB INC 6.87 05/01/25.... .| 04/05/2017........ | EXTERNAL MANAGER TRADES.. . B 585,000 585,000 5FE

92343V BP 8 | VERIZON COMMUNICATIONS INC 3.65 09/14/18, 05/11/2017. GOLDMAN SACHS.......coociriririiirirsieisisssie s sisessssssesesssssss s ssessssssesssssns | shesesesssssssssessssssssassesssssssssessessssssesss | sesosssesssessasssessessssssessssanes 3,073,200 3,000,000 18,858 | 2FE.....ccoiviiirinn
92343V CR 3 | VERIZON COMMUNICATIONS INC 3.5 11/01/24... 05/15/2017........ MORGAN STANLEY ..ottt sessssesessssssesesssesssssns | soesesessesssssessessssssesssessssssssessesssssessns | sessmessssessessessesssssessnsenes 1,255,963 | ..o 1,250,000 2,066 |2FE

92346L  AA 1 |VERITAS US INC/VERITAS BER 10.5 02/01/24..........ccocnurrvrnrenns 06/27/2017........ EXTERNAL MANAGER TRADES.. e | e 600,875 550,000 23,902 | 5FE

92553P  AX 0 |VIACOM INC 3.87 04/01/24 05/03/2017........ ROYAL BANK OF CANADAL........oooviiiiniintietstiesiesissssesesiesssssseesisssssssesssssne | soetesessssesssesssssnssesssesisssssssesssssesssessns | sesensssssessnsssessessssssessensenes 1,008,360 .1,000,000 3,983 | 2FE

92856  AA 8 |VIZIENT INC 10.37 03/01/24. 04/03/2017........ EXTERNAL MANAGER TRADES.. et | e | sehebne e 1,473,825 1,290,000 | oo 13,012 | 5FE.....oeiicieine
94946T  AC 0 | WELLCARE HEALTH PLANS INC 5.25 04/01/25.........ccovvvnirierinriieniirinerissrienienes 04/21/2017........ EXTERNAL MANAGER TRADES.. e | s 474,994 460,000 .

94974B  GA 2 |WELLS FARGO & CO 3.3 09/09/24..........cooirriiimrirererineieinsiresiesiesesesise s senans 05/17/2017........ WELLS FARGO.......cooutiuiiiiieiieire ettt | essstesesssssssssese s eess e ensessssssesssebennsens | soressesssssesssssessesssessessnenes 1,522,260 | ..o 1,500,000 1FE...

96950F AM 6 | WILLIAMS PARTNERS LP 4.3 03/04/24............ccovvvvenee 05/31/2017........ VARIOUS......cooiiiiieiietssi st sssssenes. | renes 783,823 750,000 2FE

067901  AB 4 |BARRICK GOLD CORPORATION 6.95 04/01/19. 04/20/2017........ | TD SECURITIES 698,152 637,000 2FE

136385 AV 3 | CANADIAN NATL RESOURCES.........coriiiiieiirieieiistiesissisiesis s innes 05/30/2017. VARIOUS......cooiiiiiticieti ettt snsnsenen | renes 438,450 429,000 2FE.

13645R ~ AH 7 | CANADIAN PACIFIC RR CO 6.5 05/15/18.........cvvuririrririirrrinirieniesesisssisesieneniens 05/05/2017........ SOUTH WEST SECURITIES.........coooiimiiiiierireriieeisissiiesiesesessesssssssessesses | aeessssessssessesssesssssssssssssssesssesssssssens | reeessssssssesesssssssesssessssesns 1,045,280 | ...ovovis 1,000,000 2FE e
15135U AL 3 [CENOVUS ENERGY INC.....coovviiiiiieeirereineesienseiseeesiseeesienees 04/04/2017........ P MORGAN. ... .ottt | etbatesesseeb s bbb ns bbb nniens | eoreriesies st res 1,999,660 2,000,000 2FE.

18538U AC 0 | CLEARWATER SEAFOODS INC 6.87 05/01/25..........cccovvrriverrnienee 04/21/2017........ EXTERNAL MANAGER TRADES.. s | e 420,000 420,000 4FE

36168Q AA 2 | GFL ENVIRONMENTAL INC 9.87 02/01/21.......... 04/03/2017........ EXTERNAL MANAGER TRADES.. s | e 755,813 695,000 12,392 |4FE.....ccovvvivir
36168Q AC 8 | GFL ENVIRONMENTAL INC 5.62 05/01/22.......... 05/03/2017........ EXTERNAL MANAGER TRADES.. e | s 180,000 180,000 4FE

91831A  AC 5 | VALEANT PHARMACEUTICALS IN 6.12 04/15/25.........coccverrmirirerierinreissisnieeeienes 05/10/2017........ EXTERNAL MANAGER TRADES.. FERRTORUTRRROTTN BTN 301,625 380,000 1,940 |5FE...ooiiiiiiiin
00973R  AA 1 | AKER BP ASA B 07/01/22........ccmvueieieireieiineieriseieisesie e sissiessssssesesssessssssisesee s (SR 06/27/2017........ EXTERNAL MANAGER TRADES.. s | e 345,000 345,000 3FE.

02154V AB 7 |ALTICE LUXEMBOURG SA 7.62 02/15/25........c0ovemrieirieiersrinseesisisisssessesssssessnes C 06/02/2017........ EXTERNAL MANAGER TRADES.. JEUTORRRSORRRRTORIORR PN 602,906 545,000 7,619 [4FE.....ccvvviiine
046353 AP 3 | ASTRAZENECA PLC 100 06/12/22..........cvvveiereriniirieeirerseineiresesiseeesssessesesssennsenes (SR 06/05/2017. BANK OF AMERICA........cooiiiieierneinrirereeieeeeiersesssie s ssssssenens | cvenes 500,000 500,000 1FE

05565Q DL 9 |BP CAPITAL MARKETS PLC 3.22 04/14/24....... C 05/16/2017........ | CREDIT SUISSE. et | et 1,010,700 .1,000,000 8,508 |1FE

13323A  AA 8 | CAMELOT FINANCE SA 7.87 10/15/24........ccovvvmeiiniiniriieinriseiisesiesiesisssessssisssiens [CRTR 04/11/2017........ EXTERNAL MANAGER TRADES.. RN IS 342,400 320,000 140 |5FE

44962L  AA 5 |IHS MARKIT LTD 5 11/01/22 C 04/26/2017........ EXTERNAL MANAGER TRADES.. JEURTRTTTRRRIOTRRRVTI IOV 821,100 765,000 3FE

458247  AY 1 |INTELSAT SA 9.75 07/01/25, (SR 06/19/2017........ EXTERNAL MANAGER TRADES.. JEUTORRRSORRRRTORIORR PN 360,000 360,000 5FE.

48250P  AA 8 | KIRS MIDCO 3 PLC 8.62 07/15/23.........ccvvireeereiireieneieresiseiesiesssesessessesesienesnes (SR 06/06/2017........ EXTERNAL MANAGER TRADES.. s | e 895,000 895,000 4FE

654902  AD 7 |NOKIA OYJ 3.37 06/12/22 C 06/05/2017........ EXTERNAL MANAGER TRADES.. e | s 54,724 55,000 3FE.

654902 AE 5 |NOKIA OYJ 4.37 06/12/27 06/05/2017........ EXTERNAL MANAGER TRADES.. JEUSTRSRSRRRRR RN 94,611 95,000 3FE

67054K  AA 7 | SFR GROUP SA 7.37 05/01/26 06/02/2017........ EXTERNAL MANAGER TRADES.. JEUSSSTRSSRIT RSN 590,625 540,000 15,709 |4FE......covvvivverne
822582  BY 7 |SHELL INTERNATIONAL FINANC 3.75 09/12/46..... 05/30/2017. BARCLAY'S CAPITAL......otviiiriiererieiserisissisessessssssesssssssessssssssessensssssssnens | svenes 236,743 250,000 2,083 [1FE

913364 AD 7 |UNITYMEDIA HESSEN GMBH & CO K 5 01/15/25... 06/27/2017........ | EXTERNAL MANAGER TRADES.. . - 494,675 470,000

9226AP  AA 3 | VENATOR FINANCE S A RL 5.75 07/15/25....... 06/29/2017. EXTERNAL MANAGER TRADES.. SRRSO IS 190,000 190,000

92769X AL 9 |VIRGIN MEDIA SECURED FINAN 5.25 01/15/26.........cccovvirirrinrieieriseirereeisseeniennes [CRT— 06/27/2017........ EXTERNAL MANAGER TRADES.. e | s 815,169 785,000
92857W  AE 0 | VODAFONE GROUP PLC 4.62 07/15/18 [ 05/16/2017........ TD SECURITIES. ...ttt s nnenes | ensstesenssessensenssensenssessenssnsesenssnnssnsens | sbsesssssssssenssssenssnssenssesenes 1,109,637 | oo 1,075,000

3899999. Total - Bonds - Industrial and MisCellangous...........cccovwwnmiiniisniiniinsisssiississiisiinans 149,534,686 146,267,000

8399997. Total - BONds - Part 3.........oiiiiiiiss e 282,976,370 276,908,814 | oo 1,140,992

8399999, TOAl = BOMAS. ... 1. rtuttserstttesess st ses etttk 1 88888188 £ 088848 eEk ek eE1 £1eeE oL e oL LR L8 oL L EE oL E o8 E 8L E R L8 4L R R L E LR EE LR f L E LR R bt fhnber ettt es 282,976,370 | oo 276,908,814 | ..o 1,140,992
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Statement as of June 30, 2017 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Common Stocks - Mutual Funds
316146 10 9 |FIDELITY INVESTMENT GR BOND .. | 06/30/2017........| FIDELITY CAPITAL MARKETS. 156.253 XXX |
701769 40 8 |PARNASSUS EQUITY IS .| 06/30/2017........ | FIDELITY CAPITAL MARKETS 233.453 . XXX |
197199 80 5 |COLUMBIA ACORN USAZ 06/30/2017........ | FIDELITY CAPITAL MARKETS 119.712 .3,668 XXX |
78081A 30 3 |ROYCE PA MUTUAL INST. .. | 06/30/2017. FIDELITY CAPITAL MARKETS, 151.053 .3,359 XXX |
416528 10 7 |HARTFORD CAP APP Y IA. .| 06/30/2017........ | FIDELITY CAPITAL MARKETS 657.591 10,916 XXX |
92646A 82 3 |VICTORY SPECIAL VALULE | 06/30/2017........ | FIDELITY CAPITAL MARKETS........coviiiiiiiireiiniiieeiisiseinsiesssisesesissisessesisins | soessessssessssiessessssssessesssesenens 1421 29 XXX L
315792 24 2 |FIDELITY FREEDOM K 2015 FUND 06/30/2017........ | FIDELITY CAPITAL MARKETS......ccvtiiiiiiiirerisinirsiesssssesesssisssessssssssssenss | evsesssssssssssssnssssessssens 1112505 | oo 15,335 XXX |
315792 23 4 |FIDELITY FREEDOM K 2020 FUND 06/30/2017........ FIDELITY CAPITAL MARKETS......ootiiieieeeineireieieereisessessessesesesseesessessssessssnnses | ereesesssssssesssessessssssessesnsses 1,083.133 | oo 15,640 XXX |
315792 22 6 |FIDELITY FREEDOM K 2025 FUND 06/30/2017........ | FIDELITY CAPITAL MARKETS 80.783 | oo 1,248 XXX L
315911 76 8 | FIDELITY SPARTAN 500 INDX-IV. 06/30/2017........ | FIDELITY CAPITAL MARKETS 55 XXX |
9299999.  Total - COMMON SOCKS = IMUUAI FUMAS. ... ..ottt ffeek b e E e E b e 8 E S8 8 Ef LR E 48R £ E L E L E£EEE £ E£EE£Ef L E LR E £ E b1 EEEEE AL E bbb e fbtbenienb s entenn s 60,302 XXX 0 XXX e
Common Stocks - Money Market Mutual Funds
316191 60 0 |FIDELITY MM TR-RETIRMNT MM......cooiiniiirnninimniinsieninniees 06/30/2017........ FIDELITY CAPITAL MARKETS.......ciiiiiiniisiinisnierissisesensssmssnssnssenssnssenensssenns | sossrsssssssisssssssensensssssenesenes 1,220.110 | o 1,220 XXX |
9399999. Total - CommON StOCKS - MONEY MATKEE MULUI FUNMGS. ... te.evteieiesiiteiss ittt ehsteerss et 1 e E 2888884888418 8808408810881 0814881108440 84080 E 81481 E 0104080 E o082 b b E b0 b e 44aeEseEEeeE e b nen bbb st n st | oebsensanb et en bbbt 1,220 XXX 0 XXX..
9799997. Total - Common Stocks - Part 3 61,522 XXX 0 XXX..
9799999, TOtAl - COMMON SEOCKS...........cuivieieieeieitetetiectetetctetete ettt ettt et teteee et saetetesaseetesesaetesanssaess  tessssetessessesassssesesasessesasseeesessseesesanseseses s setesansesetessssetesanseeesessesetes s seeesessesetessssseesessesebessssesesssetetesassesesansesebesassssassns  sansetesssssesesssesasan 61,522 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 61,522 XXX 0 XXX..
9999999. Total - Bonds, Preferred and Common Stocks e ettt ren 283,037,892 XXX e 1,140,992

(a)

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement as of June 30, 2017 of the Blue Care Network of MiChigan

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
912810 RP 5 | TREASURY BOND 3 11/15/45................... .| 05/18/2017. | MORGAN STANLEY.......cccomuvrrmrnne [ rmrermerrseinerseiiinns | vvenne 1,016,367 | ....... 1,000,000 | ....... 1,089,652 | ........... 1,088,196 | ...uceouererrrrnens | vevrrennn [C4S10) ) S I ([410) ) [N I 1,087,406 11/15/2045.
912810 RU 4 | TREASURY BOND 2.87 11/15/46... .1 05/15/2017. | VARIOUS.......cooomriiririiriirinens [ omreieeisninsiseiiinns | oveene 4,089,156 | ....... 4,175,000 | ....... 4,062,355 11/15/2046.
912810 RV 2 | TREASURY BOND 3 02/15/47 .1 06/20/2017. | VARIOUS........ovvrrrerieeririieinens [ rveerneessninernesiiens | vvenne 4,921,391 | ....... 4,850,000 | ....... 4,910,403 02/15/2047.
912828 2D 1 | TREASURY NOTE 1.37 08/31/23.... .| 05/17/2017.| ROYAL BANK OF SCOTLAND....... [ .ccceeeeeniineiiciiinns | e 1,256,627 | ....... 1,310,000 | ....... 1,299,510 1,300,463 08/31/2023.
912828 G3 8 | TREASURY NOTE 2.25 11/15/24.... .. | 05/24/2017.| BANK OF AMERICA..........cccevrvveres [ conrerneriririnrirerinns | v 3,025,078 | ....... 3,000,000 | ....... 3,118,047 3,102,691 11/15/2024.
912828 J2 7 | TREASURY NOTE 2 02/15/25 1| 05/17/2017. | JP MORGAN........ovvririririrnrinnens [ reeerneerneineineriinns | vvenne 1,488,281 | ....... 1,500,000 | ....... 1,500,234 02/15/2025.
912828 K5 8 | TREASURY NOTE 1.37 04/30/20 .| 04/05/2017.| BANK OF AMERICA.........ccccovvvmuner [ omrirrnriininiiveiinns | v 1,991,172 | ....... 2,000,000 | ....... 1,984,219 04/30/2020.
912828 KQ 2 | TREASURY NOTE 3.12 05/15/19.... .| 06/08/2017. | BANK OF AMERICA..........cccovrvreres [ ovrerrenrieinerneiiinns | vvenne 7,756,934 | ...... 7,500,000 | ....... 8,273,480 05/15/2019.
912828 M5 6 | TREASURY NOTE 2.25 11/15/25 .. | 06/14/2017.| ROYAL BANK OF SCOTLAND ,090,234 | ....... 6,000,000 | .......6,109,800 11/15/2025.
912828 R3 6 | TREASURY NOTE 1.62 05/15/26.... .. | .. | 04/27/2017. | ROYAL BANK OF SCOTLAND....... 2,839,453 | ...... 3,000,000 | ....... 2,882,188 2,882,706 05/15/2026.
TREASURY FLOATING RATE NOTE 100
912828 S8 4 |07/31/18 .. | 04/28/2017. | VARIOUS........covvmrrrerierririseinens [ rneerneessnineisesiinns | vvenne 3,707,105 | ....... 3,700,000 | ....... 3,699,862 3,700,000 07/31/2018.
912828 SD 3 | TREASURY NOTE 1.25 01/31/19.... .| 06/08/2017. | WELLS FARGO.........ccvorrererrrinins [ ovrerveviinineiseiinns | vveene 2,497,949 | ...... 2,500,000 | ...... 2,482,031 2,495,612 01/31/2019.
912828 V9 8 | TREASURY NOTE 2.25 02/15/27.... .1 05/22/2017. | VARIOUS.......oovvmrvrerieeririseinens [ rneerneesssineineriiens | vvenne 5,182,292 | ....... 5,210,000 | ....... 5,175,692 5,175,733 02/15/2027.
912828 W5 5 | TREASURY NOTE 1.87 02/28/22.... .| 04/18/2017. | WELLS FARGO........cccommrumriiriinnis [ o | v 1,008,594 | ... 1,000,000 | .......... 996,289 996,327 02/28/2022.
912828 W7 1 | TREASURY NOTE 2.12 03/31/24.... .| 06/14/2017. | VARIOUS........cooomrvriricniirineinens [ rveerneeisninerneriinns | vveene 5,017,119 | ...... 5,000,000 | ....... 5,008,711 5,008,588 03/31/2024.
912828 W8 9 | TREASURY NOTE 1.87 03/31/22.... .| 04/18/2017. | MIZUHO ..o [ oeeerneernseseiseiiens | vvenne 1,007,969 | ....... 1,000,000 | ....... 1,008,477 1,008,477 03/31/2022.
912828 WJ 5 | TREASURY NOTE 2.5 05/15/24 .. | 06/14/2017. | VARIOUS.... 621,088 | .......... 600,000 | ......... 601,922 601,420 05/15/2024.
912828 WY 2 | TREASURY NOTE 2.25 07/31/21.... .| 04/04/2017.| ROYAL BANK OF SCOTLAND....... [ .oovvreerriserrseiiinns | vvenne 1,018,281 | ....... 1,000,000 | ....... 1,056,289 ....1,047,920 07/31/2021.
912828 X4 7 | TREASURY NOTE 1.87 04/30/22 ..| 06/12/2017. | VARIOUS.... ,520,555 | ... 4,500,000 | .......4,518,811 4,518,703 04/30/2022.
912828 X7 0 | TREASURY NOTE 2 04/30/24 .1 05/30/2017. | VARIOUS........covvrrrriceririneinens [ rveerneessninerineriinns | vvenne 1,976,983 | ....... 2,000,000 | ....... 1,978,125 1,978,145 04/30/2024.
912828 X8 8 |US TREASURY N/B .| 06/30/2017. | VARIOUS........covuririieirneiseinens [ rererneerseinneiseiiinns | vvenne 3,669,790 | ....... 3,615,000 | ....... 3,668,998 3,668,882 05/15/2027.
912828 XB 1 | TREASURY NOTE 2.12 05/15/25.... .. |..104/03/2017. | TD SECURITIES.......cocovveverererranes | crereveiereniesienenne | e 1,088,484 | ....... 1,100,000 | ....... 1,080,578 P [ ATT [ e | e 1,083,748 05/15/2025.
912828 XR 6 |WITREASURY NOTE 1.75 05/31/22......... .. 1 06/19/2017. ] VARIOUS.......ocovvmrennninimnsninssinens [eonsensmssssissnsssisinns | ooveens 3,427,055 | ....... 3,430,000 | ....... 3,426,414 . 9 3,426,423 05/31/2022.
0599999. Total - Bonds - U.S. GOVEMMENL.........uiiiiiiiiiiiiiisciisiiiisiiieiis | ceiiisniissis st ensenssns | ovies 69,217,957 | ..... 68,990,000 | ..... 69,932,087 | ........32,755,323 | ....cccooeeee0 | i (56,634) | coviiiinin0 [ (56,634) | ..o 0] . 69,344,291 |.......cc..... 0 ]...(126,330) | ...... (126,330) | ...... 541,675 XXX
Bonds - U.S. Special R and Special A it
3128M8 CD 4 |FGOLD 30YR GIANT 4 10/01/40............... ..|06/01/2017. | MBS PAYDOWN v | e | s 479,762 | .......... 479,762 (967) 479,762 0 10/01/2040.
3128M9 ZS 4 |FGOLD 30YR GIANT 4.5 10/01/41 ..| 06/01/2017.| MBS PAYDOWN v e | 667,197 | ......... 667,197 (3,853) 667,197 0 10/01/2041.
3128MD UP 6 |FGOLD 15YR GIANT 3.5 10/01/28.. ..| 06/01/2017.| MBS PAYDOWN 446,551 | . 446,551 (464) 446,551 0 10/01/2028.
3128MJ X5 4 |FGOLD 30YR GIANT 4 03/01/46 .| 06/14/2017. | VARIOUS.......ccooomrrviriirrnriininens [ ovreverinninsiseiinns | oo 6,409,054 | ....... 6,103,162 | .......6,524,834 | ...........6,485488 | ........ccocovuves | ererens(15,552) | i | e (15,552) | v.vververriinnns | v 6,469,937 | ..ooevverrerns | e (60,882)| ........ (60,882) 03/01/2046.
3128MJ XY 1 |FGOLD 30YR GIANT 4 02/01/46. .1 06/01/2017. | VARIOUS.......oovvririeiirirnerireriens [ evveiseiinesieseneenes | oeeee 18,841,926 | ..... 17,922,677 | ....19,110,055 | .........19,092,538 | ....cccovvvvrvmen | wreeere(59,535) | coorvrivrrerias [ e (59,535) [ 1ovverrerrerrens | wvreiens 19,033,003 | ..oovvvnerniens .(191,077) | ... (191,077) 02/01/2046.
3128MJ Y6 1 |FGOLD 30YR GIANT 3 10/01/46. ..| 06/01/2017.| MBS PAYDOWN 250,726 | ......... 250,726 250,909 (184) 250,726 0 10/01/2046.
3128MJ Y7 9 |FGOLD 30YR GIANT 3.5 10/01/46 ..| 06/01/2017.| MBS PAYDOWN . 118,362 (152) 118,210 0 10/01/2046.
3128MJ YC 8 |FGOLD 30YR GIANT 3.5 05/01/46 ..| 06/01/2017. | VARIOUS.... 25,512,199 | .o | 20eeenn(40,386) [ o [ (40,386) 25,471,813 ..(610,100) | ...... (610,100) 05/01/2046.
3128MJ YM 6 |FGOLD 30YR GIANT 3 07/01/46 ..| 06/01/2017.| MBS PAYDOWN ) 10,034 0 07/01/2046.
3128MJ YN 4 |FGOLD 30YR GIANT 3.5 07/01/46.. ..| 06/01/2017.| MBS PAYDOWN ) 164,259 0 07/01/2046.
3128MJ  YY 0 |FGOLD 30YR GIANT 3 09/01/46 ..| 06/01/2017.| MBS PAYDOWN ) 49,822 0 09/01/2046.
3128MJ ZC 7 |FGOLD 30YR GIANT 3.5 11/01/46.. ..| 06/01/2017.| MBS PAYDOWN ) 50,926 0 11/01/2046.
3128MJ ZS 2 |FGOLD 30YR GIANT 4 02/01/47 ..| 06/01/2017.| MBS PAYDOWN ) 59,178 0 02/01/2047.
3128PU P5 5 |FGOLD 15YR 4 04/01/26... ..| 06/01/2017.| MBS PAYDOWN ) 104,135 0 04/01/2026.
3128PU V8 2 |FGOLD 15YR 4 05/01/26... ... |.. | 06/01/2017. | MBS PAYDOWN 220,684 ) 220,684 0 05/01/2026.
312939 NP 2 |FGOLD 30YR 5 03/01/40..........cocoorurnnene .. 06/01/2017.| MBS PAYDOWN v | e | 240,630 ) 240,630 0 03/01/2040. | 1.......cceveuce
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
312942 VH 5 |FGOLD 30YR 5 10/01/40 . | 06/01/2017. | MBS PAYDOWN v | e | s 180,340 | .ccvveeee 180,340 13 180,340 10/01/2040.
31307H NG 8 |FGOLD 15YR 3 06/01/29 .| 06/01/2017. | MBS PAYDOWN 224815 | .......... 224,815 (741) 224,815 06/01/2029.
31307P 3V 9 |FGOLD 15YR 3 01/01/31 .| 06/01/2017. | MBS PAYDOWN 58,369 | ............58,369 | ..e00oie0i.80,659 | oo 58,464 | i | e () e | e (94) 58,369 01/01/2031.
31307P YV 5 |FGOLD 15YR 3 12/01/30 ... |.. | 06/01/2017. | MBS PAYDOWN 90,492 (170) 90,492 12/01/2030.
31307S LC 5 |FGOLD 15YR 3 11/01/31...ccvvirrirriiriinnns .. | 06/01/2017. | MBS PAYDOWN 57,403 | ............ 57,403 | .iieie58,999 | Lol BTATS | s | e (T1) [ | s (71) 57,403 11/01/2031.
FHLMC GOLD 15YR CASH ISSUANCE 3
3132KE  S9 7 |06/01/29 ..| 06/01/2017.| MBS PAYDOWN v e | s 424324 | ......... 424,324 (311) 424,324 06/01/2029.
3132QQ CX 8 |FHLMC GOLD 30YR 4 06/01/45................ ..| 06/01/2017.| MBS PAYDOWN 24356 | ............ 24,356 (202) 24,356 06/01/2045.
3132QR  QV 5 |FHLMC GOLD 30YR 4 07/01/45.. .| 06/01/2017. | MBS PAYDOWN 298,143 | .......... 298,143 (1,057) 298,143 07/01/2045.
3132QV 3B 5 |FHLMC GOLD 30YR 4 02/01/46.. . | 06/02/2017. | VARIOUS...... 2,657,333 | ...... 2,519,758 | .......2,689,842 | ..........2,691,081 | .coooovrivirirerrs | wererena(12,980) | oo | e (12,980) 2,678,101 02/01/2046.
3132QW  PY 9 |FHLMC GOLD 30YR 4 03/01/46 . [ 06/08/2017. [ VARIOUS..........covvvieriinrisnincis | e | 3,741,240 | L 3,547,379 | ......3,788,213 | .........3,786,871 | ..o | eeeenn(10,240) | oo [ (10,240) 3,776,631 03/01/2046.
3132WM FN 9 |FHLMC GOLD 30YR 3.5 04/01/4 .| 06/01/2017. | MBS PAYDOWN 5,143 0 5,143 04/01/2047.
3138WD AM 3 |FNMA 30YR 3.5 10/01/44 . | 06/01/2017. | MBS PAYDOWN 437,331 ..556 437,331 10/01/2044.
3138Y9 L7 1 |FNMA30YR 4 01/01/45... .| 06/01/2017. | MBS PAYDOWN v | e | e 313,424 30 313,424 01/01/2045.
3140E5 KB 9 |FNMA 15YR 3 04/01/31... .| 06/01/2017. | MBS PAYDOWN 94,953 (208) 94,953 04/01/2031.
3140EV. AU 1 |FNMA 15YR 3 05/01/31... .1 06/01/2017. | MBS PAYDOWN 86,030 (222) 86,030 05/01/2031.
3140FK  T9 1 |FNMA 30YR 3.5 10/01/46 . | 06/01/2017. | MBS PAYDOWN 53,764 | ..........53,764 | .....c......56,628 | cooooiirirn53,855 | s | (1) [ | e 91) 53,764 10/01/2046.
3140FV ME 3 |FNMA 30YR 3.503/01/47.... . | 06/01/2017. | MBS PAYDOWN ceee | s | e 3,374 0 3,374 03/01/2047.
314188 3F 1 |FNMA 15YR 3.504/01/31.... .. |..106/01/2017. | MBS PAYDOWN 96,278 (592) 96,278 04/01/2031.
314188 WU 6 |FNMA30YR 4 11/01/45........ocvrvviiciiniinne ..| 06/01/2017.| MBS PAYDOWN 98,775 12 98,775 11/01/2045.
31418C AG 9 |FN MA2706. .1 05/01/2017. | VARIOUS.......ccoomriiriciiiiinninnns [ v | oo 1,899,017 B I (5,889) [ ..oovvvneeriinnns | e 1,955,596 08/01/2046.
31418C JD 7 |FNMA30YR 3.5 04/01/47......cccovvvvvririrenne ..| 06/01/2017.| MBS PAYDOWN 27,159 (1) 27,159 04/01/2047. | 1..covvvorrne
VIRGINIA ST HSG DEV AUTH CO 3.5
92812U Q4 3 |10/25/37 .. | 06/27/2017. ] CALL at 100.000........cccrimersemmnrenns [ eonmmrnneinsiinsniinsenes | ensienns 136,218 | ovvveees 136,218 | .ovvvenee 136,218 | oo 136,218 | oo [ | e 0 136,218 0 | 2,021 | 10/25/2037. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... sessssisssissssssssssessenesnss | ovees 63,983,087 | ..... 61,871,347 | ..... 65,445,492 | ........ 65,024,441 | ool 0] . (161,428) | ....ccooonvee. 0] (161,428) | ..oovvvcninan 0] . 64,957,886 | ......ccruvnnnt 0]...(974,798) | ...... (974,798) | ..1,200,608 XXX XXX
Bonds - Industrial and Miscellaneous
002824 BE 9 |ABBOTT LABORATORIES 3.4 11/30/23.... | .. | 06/14/2017. | MIZUHO........ccooviviiriiirinriiciiniis e | v 1,028,300 | ....... 1,000,000 ..285 995,641 32,659 32,659 | ... 19,550 | 11/30/2023.
00287Y AX 7 |ABBVIE INC 2.8505/14/23..........ccoovvvrnecn ..| 05/16/2017.| BANK OF AMERICA......... 994,170 | ....... 1,000,000 7 999,888 (5,718) | .ouvvrne (5,718) | ....... 14,646 | 05/14/2023.
013817 A 0 |ALCOAINC....ovvviriricirerisericriereenns .| 04/25/2017. | EXTERNAL MANAGER TRADES... | ...covvvnieinneineriinns | woveeineens 64,363 | ..ccoonne. 60,000 | ..coonee. 54,600 | ..oovvvrrrnn 54,934 | ..o | s 110 | o .110 55,045 | ..ovvererierns | e 9,318 | vt 9,318 | ......... 2,626 | 02/01/2027.| 3FE............
ALLSTATE CORPORATION (THE) 4.2
020002 BC 4 |12/15/46 .. 06/08/2017. | JEFFERIES & CO.......covvvvriveiiniis [ ermriiriiinnicsiiiciinns | v 1,049,510 | ....... 1,000,000 | .......... 995,760 | .............. 995,766 | ... | s 40 | 40 995,805 | ..voeveeriirenes | eris 53,705 | ......... 53,705 | ....... 21,583 | 12/15/2046. [ 1FE............
022249 AU 0 |ALCOAINC.....coovmirirrircrririnerirerierereeens .| 04/25/2017. | EXTERNAL MANAGER TRADES... [ .....ovvvivireineriens | woveeireens 60,924 | ............ 55,000 | ..cooneee. 52,250 45 52,443 | .oovvvverrernes | e 8,481 | .. 8,481 | ........ 2,918 | 01/15/2028.
031162 CH 1 |AMGEN INC . [ 04/12/12017. | GOLDMAN SACHS........ovvenrinriins | cermeirneeiseineriinnins | cevneennd 964,070 | ....... 1,000,000 | .......... 997,490 ..100 997,711 | e | e (33,641) | ........ (33,641) | ....... 14,938 | 08/19/2023.
04650N AB 0 |AT&T INC 5.35 09/01/40. . [ 04/03/2017. [ JP MORGAN.........oovvirrirriinrinnnis | eevrenisniineiiinninenns | cvvnes 1,232,856 | ....... 1,200,000 | ....... 1,210,872 [ cooviirieiinniinens | v [ e | e | e (V1 PPN O 1,210,872 | .o [ v 21,984 | ... 21,984 | ... 38,342 | 09/01/2040.
04964V AA 5 |ATRIUM WINDOWS & DOORS.. .. | .| 04/11/2017. | EXTERNAL MANAGER TRADES... | .....ccocomerrmrirnerines | worervnnes 297,600 | .......... 310,000 6,710 251,373 | oo | s 46,227 | ......... 46,227 | ....... 11,078 | 05/01/2019.
05531F AY 9 |BB&T CORPORATION .. |.. | 05/19/2017. | MORGAN STANLEY........ccccoomvrunnee RO VPN 1,004,770 | ....... 1,000,000 | .....1,000,000 [ ...ooovererrmrimrinens | cerrerirneineinns [ e | e | e (V1 ORI R 1,000,000 | ..ovvrrrerrirns [ e 4770 | oo 4770 | oo 3,203 | 04/01/2022.
BECTON DICKINSON AND COMPAN 1.8 STATE STREET GLOBAL
075887 BD 0 |12/15/117 .| 06/19/2017.|MARKETSLLC [ | v 1,549,864 | ... 1,546,000 | ....... 1,546,000 | ........... 1,546,000 [ .ooovvoeireriiieins | cevereeriesnieniinns e | e (0 [ RN IO 1,546,000 3,864 3,864 | ... 14,223 | 12/15/2017. | 2FE............
BECTON DICKINSON AND COMPA 2.13
075887 BQ 1 |06/06/19 .. | 05/24/2017.] GOLDMAN SACHS........coorviemrrnnns [ rmeenerririseineiinns | vvenne 1,500,000 | ....... 1,500,000 | ....... 1,500,000 [ .ooverueererenerirnnerens | eevrersneinnenins [ ervemeneeneninnnns | eeeseenesinnnns | eeeneesesinni (V1 PR 1,500,000 0 06/06/2019. | 2FE............
BRIGHTHOUSE FINANCIAL INC 3.7
10922N  AA 1 |06/22/27 .| 06/16/2017. | SEAPORT.......cocvrvmrvmriierineirneiienns | oerereeesssiseisnesiinns | evenne 1,000,170 | ....... 1,000,000 | .......... 999,170 | ..ovvvvreerreineiieenes | e | e | s 0 999,170 | v | e 1,000 | coooreenne 1,000 | oo 06/22/2027. | 2FE............
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126408 HE 6 |CSXCORP .| 05/16/2017. | WELLS FARGO.........ccvorrerreririrnens [ ovrerneeisninerneriinns | vveene 1,437,885 | ....... 1,500,000 | ....... 1,493,940 ...1,494,051 ...210 ...1,494,261 (56,376) (56,376) | ....... 22,858 | 11/01/2026.
126650 CJ 7 |CVSHEALTH CORP 2.8 07/20/20............. .1 05/01/2017. | SANTANDER........covuiirerinrirneeiins [ rveerneerseineineriinns | vvenne 1,017,580 | ....... 1,000,000 999,260 | .... ..999,464 49 999,513 | .vvoeirerienes | e 18,067 | ..cvove. 18,067 | ....... 22,089 |07/20/2020.
126650 CS 7 |CVSHEALTHCORP 5 12/01/24................ .| 06/16/2017. | PIERPONT.......oovvviviniinniireiiienins [ omrereenisninsiseiienns | oveene 1,121,500 | ....... 1,000,000 | ....... 1,163,850 | .......... 1,157,298 [ ..o | v (G A [N P (CA4<) | N 1,148,525 | ..o | s (27,025)| ........ (27,025) | ........ 27,778 | 12/01/2024.
CALLON PETROLEUM COMPANY 6.12
13123X AT 9 |10/01/24 .. | 04/03/2017. | PRIOR YEAR INCOME. . 0 0 2,877 | 10/01/2024.
151020 AR 5 |CELGENE CORP........cccosvumerirmricrinrircens .| 05/18/2017. | US BANK .....oorvvrrirrireirsriserienins [ eeerneeineiseiseiiinns | vvenne 1,044,930 | ....... 1,000,000 142 997,918 | .o | s 47,012 | ... 47,012 | ... 27,414 | 08/15/2022.
156700 AM 8 |CENTURYLINKINC 7.6 09/15/39.............. .| 05/31/2017. | EXTERNAL MANAGER TRADES... 335,031 | .ooonee 355,000 | .......... 313,288 | oo [ e | s [GE) ) - (159) 313128 | o | s 21,903 | ... 21,903 | ......... 5,996 | 09/15/2039. | 3FE............
156700 AW 6 |CENTURYLINKINC.......ccoovirmmerirmrircrrnens .| 04/03/2017. | PRIOR YEAR INCOME.........cccosvune [ enerrmrinneimerinninnes | seernemissisneisinnins | sessesssessnsssnssnns | sesssesessesssssnsssns | sessessssssssssnsssnsssns | onessesssssesnnsss | sesssesessesssnssonss | onsessesssssones 0 0. 15,469 | 04/01/2020. | 3FE............
CHESAPEAKE ENERGY CORPORATION
165167 CQ 8 |812/15/22 .| 05/23/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnriierirnrines | e 610,400 | .......... 560,000 | ......... 583,800 | ..ovuevrnerrrrieiieies [ e | e [R£10) ) I— (780) 583,020 | ..ooovrrrcrieies | s 27,380 | ......... 27,380 | ....... 20,036 |12/15/2022. |5FE............
CHESAPEAKE ENERGY CORPORATION
165167 CT 2 |801/15/25 .1 06/21/2017. | EXTERNAL MANAGER TRADES... | ...cvvviriniriveriinnnns | covirnriins 77,200 | .cvoneee. 80,000 | ... 79,200 | oo | erviesiesriens | s 37 | s 37 79,237 (2,037) | .ovvrne (2,037) | ccvvvnes 3,307 | 01/15/2025. | 5FE............
CHESAPEAKE ENERGY CORPORATION
165167 CV 7 |806/15/27 .| 06/21/2017. | EXTERNAL MANAGER TRADES... [ ....cvevniriieineriiens | e 94,000 | .......... 100,000 | ..ccvveeee 100,025 0 100,025 | oo | e (6,025) | .......... (6,025) | ...oouvennn 444 | 06/15/2027.
172967 KX 8 |CITIGROUP INC......c.cccovivinriricrriceis .| 05/18/2017. | VARIOUS........ccoomiiiiiiciniinrinnns [ e | v 2,042,210 | ....... 2,000,000 | ....... 2,014,310 (157) 2,013,575 | .ooccieiecies | e 28,635 | ... 28,635 | ... 21,258 |09/01/2023.
197677 AG 2 |HCAINC . | 04/03/2017. | EXTERNAL MANAGER TRADES... | ...ovvoirierirnrinnens | cvrernrienns 28,625 | ..coovnee. 25,000 | ..ocooneee. 25,594 | oo 25,624 | ..o | i ({14 ) TSN I (17) 25,607 | .ooovvvecrireries [ e 3,018 | oo 3,018 | .o 593 |06/15/2025. | 4FE............
197677 AJ 6 [HCAINC 7.05 12/01/27....covvvmerinrrrrcrireens .| 05/25/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvverierineenes | eorerins 430,163 | .......... 390,000 | .......... 373425 | .o 377,348 | .o | e 266 | .o ..266 377,614 52,549 52,549 | ....... 11,723 | 12/01/2027. | 4FE............
197679 AB 9 |COLUMBIA HEALTH CORP 7.5 12/15/23.. | .. | 04/06/2017. | EXTERNAL MANAGER TRADES... | ...cccoviimiirniinnrinns | crvrrinens 28,500 | .coonee. 25,000 | .ocoonee. 25,500 | coovrvrrirnn 25,400 | oo | s (L)) [N IR (15) 25,385 | .oovvereieins | s 3115 | v 3115 | 604 |12/15/2023. |4FE............
19767Q AS 4 |HCAINC .. | 04/06/2017. | EXTERNAL MANAGER TRADES... 325238 | .......... 295,000 | .......... 293,525 | ..ooovcveren 293,607 | ..o | e (1610) ) [SSORSTRRTOOPIN PPN (30) 293,577 | ovvververrenes | s 31,661 | ......... 31,661 | ....... 16,893 | 07/15/2036. | 4FE............
20826F AH 9 |CONOCOPHILLIPS CO 2.08 05/15/22....... .| 06/06/2017. | WELLS FARGO.........evoreerrrineriens [ erveriseineriienineenes | coveeinns 893,900 | .......... 875,000 | .......... 881,563 | ..ovvuvrreereirerienns [ ervenrinenieninee | s (K1) RN IR (35) 881,527 | .vveerrerienes | s 12,373 | e 12,373 | .o 5,459 | 05/15/2022. | 1FE............
CONTINENTAL RESOURCES INC 5
212015 AH 4 |09/15/22 . [ 06/21/2017. | EXTERNAL MANAGER TRADES... | ...ovonvvineirneiiiniins | cevrneinns 123,500 | .ocveneee 130,000 | c.ovrvrnc 95,550 | coovrvriinn 99,298 | ..ovvvererirans | e 1,967 | .o 1,967 101,264 22,236 22,236 | ......... 5,074 | 09/15/2022. | 3FE............
DS SERVICES OF AMERICA INC 10 STATE STREET GLOBAL
233400 AA 7 |09/01/21 .105/08/2017. [MARKETS LLC | | e 117,393 | e 109,000 | ..covvenee 106,097 | c.oovvvrnvee 107,029 | oo | e 10,364 | ..o | e 10,364 117,393 0 | e 7,388 | 09/01/2021. | 3FE............
JOHN DEERE CAPITAL CORP 1.43
24422E TP 4 |03/13/20 . [06/19/2017. | TD SECURITIES........ovvrrererneris | ceeremiseinnerinseiineens | crveee 1,002,080 | ....... 1,000,000 | ....... 1,000,000 [ .oovereeererrnrrienerees | eerreesseiseeses [ erveeiseenesnnins | eeevsesnesinnnes | eeeneesesinni (V1 PR 1,000,000 | ..ovevveerrires | cerirs 2,080 | oo 2,080 | ..coonnee 3,962 | 03/13/2020. | 1FE............
25272K  AK 9 |DIAMOND 1 FIN/DIAMOND 2 .| 05/09/2017. | EXTERNAL MANAGER TRADES... | .....cccovvviniivciinns | v 1,057,901 | .......... 960,000 961,649 06/15/2026.
25468P DS 2 |WALT DISNEY COMPANY/THE . | 04/28/2017. | BANK OF NEW YORK.........ccovvveeee ,004,350 | ....... 1,000,000 1,000,000 03/04/2022.
25470X AE 5 |DISH DBS CORP 6.75 06/01/21.. . [ 04/21/2017. | EXTERNAL MANAGER TRADES... | c..ovvovveineierierins | cevneenad 683,819 | .......... 635,000 1,167 617,128 | .o | s 66,691 | ......... 66,691 | ...... 17,264 | 06/01/2021.
25470X AJ 4 |DISH DBS CORP 5.87 07/15/22.. . [ 06/27/2017. | EXTERNAL MANAGER TRADES... | ....ccovvviniiniiiveii | e 686,594 | ......... 635,000 4,187 581,942 | .oovoevrevranns | 104,651 | ....... 104,651 | ...... 35,752 | 07/15/2022.
25470X AL 9 |DISH DBS CORP 5 03/15/23... .| 06/27/2017. | EXTERNAL MANAGER TRADES... ...72,100 ...70,000 ..629 60,729 03/15/2023.
STATE STREET GLOBAL
25787G AA 8 |DONNELLEY FINANCIAL SOL .| 04/26/2017. | MARKETS LLC .236,000 .(34) 241,026 , 10/15/2024.
263534 CB 3 |E.l. DU PONT DE NEMOURS .| 04/26/2017. | CREDIT SUISSE...........ccooovurverirnns | covvrnvsriiveivnninnn | e 1,571,805 | e 1,500,000 (2,793) | e | s 1,565,187 | ..o | e 6,618 | ........... 6,618 | ....... 16,010 | 01/15/2021.
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26817R  AB 4 |DYNEGY INC 5.87 06/01/23.........cccoverennee .| 05/19/2017. | EXTERNAL MANAGER TRADES... [ ....ovvvivinrivervens | v 66,850 | ............ 70,000 | ..coonnee. 62,650 | .ovoovvirrirrinieiins | e | s (30 I 6 62,656 | ..o | s 4194 | . 4,194 | ......... 1,976 | 06/01/2023. | 4FE............
26817R AP 3 |DYNEGY INC 7.62 11/01/24.... ..| 06/21/2017. | EXTERNAL MANAGER TRADES... | ... 373444 | .......... 390,000 .196 359,727 11/01/2024.
26875P AK 7 |EOG RESOURCESINC.. ..| 05/17/2017.| MORGAN STANLEY.... ..497,825 .500,000 1,050 482,975 03/15/2023.
29273R  AS 8 |ENERGY TRANSFER PARTNERS............ .1 05/11/2017. | JEFFERIES & CO.....coovvvvvrirrrrvens [ ervrerveriininerveiiinns | vveene 2,515,650 | ....... 2,500,000 .674 2,489,014 02/01/2023.
314300 BE 6 |FELCOR LODGING LP 5.62 03/01/23........ .| 05/16/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvvnerinrineenes | wrrerias 472,500 | .......... 450,000 | ......... 420,188 | ....ccvvvev 420,188 | ... | cerrerineineninns | e 0 420,188 52,313 52,313 | ... 18,141 | 03/01/2023. | 4FE............
319963 BN 3 |FIRST DATA CORP 5.37 08/15/23............ .| 06/01/2017. | EXTERNAL MANAGER TRADES... [ ....ovvvviriniivriinns | vvenne 1,182,025 | ....... 1,125,000 | ....... 1,167,188 [ ooeecicinrienes | ceveerieniseines | e [P0L515) ) T U (2,068) [ .oooveveeerriinins | v 1,165,122 | .ooveoveivninnns [ v 16,903 | ......... 16,903 | ....... 18,165 | 08/15/2023. | 3FE............
345397 VP 5 |FORD MOTOR CREDIT CO 6.62 08/15/17 | .. | 05/23/2017. | WILLIAM BLAIR & COMPANY........ [ .cceoveveivinirverirens | eveene 1,011,200 | ....... 1,000,000 | ....... 1,166,370 | ........... 1,028,533 | ..cvoeveeriirien | e (18,450) | ...vovevevereens | e (18,450) | ...ovevevvrrrinnns | e 1,010,082 | ..ovvoevvriines | e 1118 | e 1,118 | ... 51,712 | 08/15/2017. | 2FE............
345397 XN 8 |FORD MOTOR CREDIT COLLC............... .| 04/11/2017.| BARCLAY'S CAPITAL.......cocomvrmeres [ rmrermerrnseiseiserinns | vvenne 2,518,075 | ....... 2,500,000 | ....... 2,504,595 | ........... 2,502,776 | cooocvreeenciens [ e [CE15) ) - (455) 2,502,321 | oo | e 15,754 | ......... 15,754 | ....... 34,013 | 10/05/2018. | 2FE............
FRONTIER COMMUNICATIONS CO 8.87 STATE STREET GLOBAL
35906A AT 5 |09/15/20 L[ 06/27/2017. [MARKETS LLC | | e 600,313 | .......... 565,000 | .......587,600 | ...cooovrrimrrrerrerrnns | verenrivnninnins | coerneenn(1,461) | o (1,461) 586,139 | oo | s 14,173 | ... 14173 | ... 14,068 | 09/15/2020. | 4FE............
FRONTIER COMMUNICATIONS CORP
35906A AZ 1 |1109/15/25 .| 05/31/2017. | EXTERNAL MANAGER TRADES... [ .....ovvvverirmrinienes | woverirnes 294,750 | .......... 315,000 | oo 294,800 | oo | e | 39 | s 39 294,839 (89) (89) [ evvvvee 7,700 | 09/15/2025.
36253K AA 1 |GTT ESCROW CORP 7.87 12/31/24......... ..| 05/31/2017. | VARIOUS...... 398,713 | oo 385,000 (3,611) 398,713 0. 13,475 | 12/31/2024.
369604 BD 4 | GENERAL ELECTRIC CO 2.7 10/09/22..... | .. | 06/13/2017. |NOMURA........cosvvimrimirrerirmrirennns [ rerenerieninniineiiiens | vveene 1,021,850 | ....... 1,000,000 ..106 998,673 | ... | s 23177 | . 23177 | cooeeee 18,525 | 10/09/2022.
369604 BH 5 |GENERAL ELECTRIC CO4.503/11/44..... .. | 05/12/2017.| BARCLAY'S CAPITAL......cccrsvrrmures [ rmrermemrrmmiserneiiinns | vvenne 2,187,120 | ...... 2,000,000 | ....... 1,981,780 | o0 1,982,638 | oo | v 124 | i | s 124 | s | s 1,982,762 | ...cvoovverrvrrenns [ o 204,358 | ....... 204,358 | ....... 61,500 |03/11/2044.
36962G XZ 2 |GENERAL ELECTRIC CO 6.7503/15/32... | .. | 05/24/2017. | BARCLAY'S CAPITAL 394,286 | ......... 287,000 | ......... 348,332 339,827 | oo | e 54,459 | ....... 54,459 | ....... 13,722 | 03/15/2032.
37045X BR 6 |GENERAL MOTORS FINL CO .1 05/09/2017. | UBS SECURITIES.........oocomrvmmrrnns [ ererrreirerirenineenes | e 715477 | oo 700,000 | ......... 705,096 705,067 | ..o | s 10,410 | .ocveeee 10,410 | ......... 5,828 | 01/14/2022.
38141E A5 8 |GOLDMAN SACHS GROUP INC.... . [ 04/10/2017. | GOLDMAN SACHS........ovvemmrirnnis | cerrremiseineriieeiineens | crvnee 1,083,750 | ....... 1,000,000 | ....... 1,102,230 ([T} RS I 1,072,749 | .ooveivines | v 11,001 | v 11,001 | ....... 31,056 | 03/15/2020.
398905 AK 5 |GROUP 1 AUTOMOTIVE INC 5 06/01/22.. | .. | 05/30/2017. | VARIOUS.........ccocovevimrimmrinriveriinns [ v | e 162,400 | .......... 160,000 | ........c. 154,800 | ..oovvenvee 154,800 | oo [ e | s 0 154,800 | ..o | i 7,600 | .o 7,600 | ........ 4,022 | 06/01/2022.
GROUP 1 AUTOMOTIVE INC. 5.25
398905 AL 3 |12/15/23 . [ 05/30/2017. | EXTERNAL MANAGER TRADES... | ....vvoeviievierienins | cevveennd 587,250 | .......... 580,000 (142) 590,008 12/15/2023.
404119 AJ 8 |HCAINC .| 04/05/2017. | EXTERNAL MANAGER TRADES... 178,800 | ..cveeeee 160,000 ...158,800 ..159,423 14 159,438 11/06/2033.
404119 BU 2 |HCAINC 4.502/15/27........coccoovrcvrrrerirs .. | 05/26/2017. | VARIOUS.......oooviriirinrinrireniiens [ v | v 781,850 | .......... 760,000 | ..........753,019 | .... .191,344 . (1,084) 751,934 02/15/2027.
42307T AG 3 |KRAFT HEINZ FOODS CO.......cccoomrrerrrnnee .. | 04/05/2017. | JEFFERIES & CO.....coovvvverirvrrnens [ erveerveerieinerseiiiens | vvenne 1,847,520 | ....... 1,500,000 | ....... 1,948,615 | ........... 1,939,973 [ ..o | e (5,757) | cvorevereverveens [ v (A Y4 RIS 1,934,215 03/15/2032.
HERCULES INCORPORATED 6.5
427056 AU 0 |06/30/29 . [ 06/22/12017. | EXTERNAL MANAGER TRADES... | c..ovovviineirerienins | cevreenas 432,075 | .......... 435,000 | .......... 348,000 | ....cocvvvee 350,645 | ..oovrvriieeins | e 1,657 | .o 1,657 352,302 | oo | s 79,773 | v 79,773 | oo 12,683 | 06/30/2029. | 4FE............
HERTZ CORPORATION (THE) 7.62
428040 CT 4 |06/01/22 . [ 06/27/2017. | EXTERNAL MANAGER TRADES... | ...ovvoiviirineiiienins | cvvrreeens 893,388 | .......... 905,000 | ......... 905,000 | ...vovverrirrirnerienns [ e | e | e 0 905,000 | ... | e (11,613)] ........ (11,613) | ......... 3,621 | 06/01/2022. | 4FE............
45031U BX 8 |ISTAR FINANCIAL INC 4 11/01/17............ .| 06/22/2017. | EXTERNAL MANAGER TRADES... [ ....coovvvnerirerineenes | e 170,255 | .ccvveeee 170,000 | ..ovvvenee 163,625 | ..ovcernvene 183,625 | .vvoeceecrenrins [ e | cerieerienenns 0 163,625 | .ovovevevvenns | e 6,630 | .o 6,630 | ......... 4,458 | 11/01/2017. |4FE............
451102 AX 5 |ICAHN ENTERPRISES LP 6 08/01/20....... .. | 05/24/2017. | EXTERNAL MANAGER TRADES... 92,925 | .ocovnee. 90,000 | .ccovneee. 87,388 | ..ccoverrrnn 87,793 | oo | e 227 [ oo .2217 88,020 | ..o | e 4,905 | ... 4,905 | ......... 4,485 |08/01/2020. | 3FE............
451102 BB 2 |ICAHN ENTERPRISES LP 4.87 03/15/19.. |.. | 05/24/2017. | EXTERNAL MANAGER TRADES... | ....cevoovtiverivmnirninns | corirriinas 30,327 | oo 30,000 | .coovrrne 28,725 | oo 28,725 | oo | o | e 0 28,725 | oo | e 1,602 | oo 1,602 | ......... 1,036 |03/15/2019. | 3FE............
ICAHN ENTERPRISES LP / ICA 6.75
451102 BK 2 |02/01/24 . | 06/06/2017. | COMERICA........cooovvvrerrmeirerierines | cevrmeereniseesseriennns | eevveenns 349,065 | .......... 340,000 | .......... 349,350 | ..o | e | e [P215) ) I (285) 349,065 0 | 8,861 | 02/01/2024. | 3FE............
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458140 AY 6 |INTEL CORPORATION 4.1 05/11/47 .. | 05/08/2017. | SUNTRUST.......ovvumerirrereriirererinns [ erverineiinerinensnsennes | eoveeinens 498,115 | .......... 500,000 0 497,095 05/11/2047.
46631Q AH 5 | JPMCC 2007-CB20 AM........oocervrrrrirciinns .| 05/05/2017. | MORGAN STANLEY........cccmmvumerns [ errmrirneirncriverirncenns | e 13,011,802 | ..... 12,788,000 v 10,249,731 B (144,801) | evoveerereneins | e 12,939,324 | .cooovviins 02/12/2051.
494550 BQ 8 |KINDER MORGAN ENER PART............... .1 05/15/2017. | CITIGROUP.........ccoovvvrerieriniiiinis [ | i 503,845 | .......... 500,000 | ..........503,610 | .....cccouuues 503,527 (181) 503,345 09/01/2023.
494580 AF 0 |KINDRED HEALTHCARE INC.... .| 05/03/2017. | EXTERNAL MANAGER TRADES... [ ....coovcvnerirmrinienes | woveivnnes 281,531 | e 275,000 | .......... 251,625 ..251,625 251,625 29,906 29,906 | ....... 19,584 | 01/15/2023.
50077L  AJ 5 |KRAFT HEINZ FOODS CO .1 05/19/2017. | VARIOUS.......ccooiviiiiiiriiniinniinens [ v | v 2,067,391 | ....... 2,000,000 | ...... 1,995,280 1,996,208 | ..o | ervrreennnn 234 | i L2348 | e | e 1,996,442 | ....cvvevirers | o 70,949 | ........ 70,949 | ... 58,687 | 07/15/2022.
501044 CS 8 |KROGER CO (THE) 3.85 08/01/23.. .| 06/15/2017.| US BANK........ccocuuc.. 525,860 | .......... 500,000 | .......... 499,790 ..499,851 499,864 25,996 25,996 | ....... 17,058 | 08/01/2023.
571748 AS 1 |MARSH & MCLENNAN COS INC.... . [ 04/01/2017. [ MATURITY ..occorririineinerieniseennens | seereniseessesssssineees | ervnee 1,930,000 | ....... 1,930,000 | ....... 1,977,015 1,932,574 | oo | eerneeee2574) s | vveieeecene(2,574) | i | s 1,930,000 0. 22,195 |04/01/2017.
STATE STREET GLOBAL
595112 BC 6 |MICRON TECHNOLOGY INC 5.502/01/25|.. | 04/12/2017.|MARKETSLLC | | v 154,350 | .ooveneee 147,000 | ..coveeee. 119,805 | covvverneen. 121,422 | oo | e 620 | .o ..620 122,043 32,307 32,307 | .o 5,615 | 02/01/2025. | 3FE............
STATE STREET GLOBAL
595112 BG 7 |MICRON TECHNOLOGY INC.......ccccoomrvuune .| 04/12/2017.|MARKETSLLC [ | s 94,838 | ............ 90,000 | ..cooneee. 71,100 | oo 72,058 | .ooovvveriverirens | e 361 | ..361 72,419 | v | v 22,418 | ... 22,418 | ......... 3,741 | 01/15/2026. | 3FE............
MICROSEMI CORPORATION 9.12 STATE STREET GLOBAL
595137 AB 6 |04/15/23 .| 05/26/2017.|MARKETSLLC [ | v 74,960 | ............ 64,000 | .....c...... 64,000 64,000 | ..ovorvervrinns [ e 10,960 | ......... 10,960 | ......... 3,569 | 04/15/2023. | 4FE............
60688C AG 1 |MLCFC_07-95.8509/12/49............cccconucc. .. 06/09/2017. | MORGAN STANLEY.......cccovvvumries [ | e 10,106,250 | ..... 10,000,000 | ..... 11,631,641 10,068,866 | .......coocvvvees | crvra 37,384 | ........ 37,384 | ..... 313,947 | 09/12/2049. | 1FM.
61166W AT 8 | MONSANTO COMPANY 2.75 07/15/21..... .. | 06/30/2017. | DEUTSCHE BANK I ST SN 1,010,390 | ....... 1,000,000 | ....... 1,000,600 21,000,565 | ..o | e 9,825 | ..o 9,825 | ....... 13,063 | 07/15/2021.
61747Y DW 2 |MORGAN STANLEY 2.65 01/27/20........... .| 05/16/2017.] GOLDMAN SACHS.......ccooviemeranne [ rmrermeernseinneinciiens | vvenne 1,012,640 | ....... 1,000,000 | ....... 1,010,830 | ..ceeerr. 1,006,830 | cvovvercircrinns | everreeena(826) | oo | vviieieneene(826) | e | e 1,006,004 | ...ccooovverrinns | e 6,636 | ... 6,636 | ....... 21,494 |01/27/2020. [ 1FE............
NATIONAL RURAL UTILITIES CO 2.4
637432 NM 3 |04/25/22 . [ 06/23/2017. | MORGAN STANLEY.......oovvrvrernins | cevrerivrinerivmniinenns | cvvnes 1,008,680 | ....... 1,000,000 | .......... 999,720 | ...voevierienirerieies [ s | e 9 | o 9 999,729 8,951 8,951 | ......... 4,200 |04/25/2022. [ 1FE............
64072T AA 3 |CSC HOLDINGS LLC 10.87 10/15/25........ .| 04/13/2017. | EXTERNAL MANAGER TRADES... 238,000 | .......... 200,000 | .......... 226,500 | ....ocoonee 224,978 | ..o | s (L) (969) 2L 00 I T I 13,991 | oo 13,991 | ....... 16,554 | 10/15/2025. | 4FE............
64072T AE 5 |CSC HOLDINGS LLC 10.12 01/15/23........ .. | 04/11/2017. | EXTERNAL MANAGER TRADES... | ...ccovevrrervivciens | veireenn 467,750 | oo 405,000 (587) 456,913 01/15/2023.
654106 AG 8 |NIKEINC.... .| 05/18/2017.| GOLDMAN SACHS.. .500,000 45 494,562 11/01/2046.
68389X AM 7 |ORACLE CORP 5.37 07/15/40 v | | 0411972017, [ VARIOUS.......ovorieircrierineriienins | vevineineriieriineenenns | 200002,380,670 | ........ 2,000,000 (1,836) 2,240,015 07/15/2040.
PROVIDENT FUNDING ASSOCIAT 6.75 STATE STREET GLOBAL
743870 AG 6 |06/15/21 .| 06/09/2017. | MARKETS LLC 223,063 | ......... 215,000 | .......... 203,713 | oo 203,713 | oo | e | e 0 203,713 | oo | e 19,350 | ..o 19,350 | ......... 6,974 | 06/15/2021. | 4FE............
74733V AB 6 |QEP RESOURCESINC.......cccocommrvrrirrrens .| 04/03/2017. | PRIOR YEAR INCOME.........cccovcune [ wnrrimremnerierinrenes | ceeremineesnesiensins | vevienssssssssssssins | sevesesssnesssssnssins | sevsesssssssessnsssnessns | onesssesssssesnesss | sevssessssesssessonns | oosesssessssens 0 0 8,331 | 10/01/2022. | 3FE............
QUALCOMM INCORPORATED 2.1
747525 AP 8 |05/20/20 . [ 05/22/12017. | GOLDMAN SACHS........ovvemrrrnnins | cerrremiseineriiesiineens | crvnee 1,002,600 | ....... 1,000,000 | .......... 999,940 | ...vourirerirrinerienes [ e | e | e 0 999,940 | ...vvvviernens | e 2,660 | .oooonee. 2,660 | .oorereiireine 05/20/2020. | 1FE............
QUALCOMM INCORPORATED 2.6
747525 AR 4 |01/30/23 . [ 05/24/2017. | GOLDMAN SACHS........ovvririmrins | crrrmrirneeiineiseiiinnin | cevrneenad 999,070 | ....... 1,000,000 | .......... 998,390 | ..ovvervrirrieireies [ e | e S I 4 998,394 | ..o [ e 676 | oo 676 | .o 289 [01/30/2023. [ 1FE............
761565 AG 5 |REXENERGY CORP.......cccoovrrmivririrennne .| 04/19/2017. | EXTERNAL MANAGER TRADES... [ .....covvuverirerininines | woverinne 240,750 | .......... 535,000 | ..cooovrrnnes 9,256 | cooovrrierine 91,117 | e | e 13447 [ s | e 13,447 104,564 | .....ocoovvvvevrr | e 136,186 | ....... 136,186 | ......... 3,017 | 10/01/2020. | 5*...............
ROSE ROCK MIDSTREAM LP /R 5.62
77714P  AB 5 |07/15122 . [ 06/12/12017. | EXTERNAL MANAGER TRADES... | ...ovvovieeneirnerienins | cevrneenns 217,800 | .......... 220,000 | .......... 147,400 | e 147,400 | covooceeienrins [ e | e 0 147,400 | oo | e 70,400 | ......... 70,400 | ....... 11,344 | 07/15/2022. | 4FE............
78442F ET 1 |NAVIENT CORP 6.12 03/25/24.................. .. | 06/06/2017. | EXTERNAL MANAGER TRADES... [ ....ovvvnvvireiieiinns | ovevieens 70,183 | v 70,000 | .ocooneee. 56,000 | ..oovvrrrrnn 57,422 | oo | e 544 | i, .544 57,966 | ..ooovveerirerins | e 12,27 | 12,217 | e 3,025 | 03/25/2024. | 3FE............
785592 AD 8 |SABINE PASS LIQUEFACTION................ .| 04/03/2017. | EXTERNAL MANAGER TRADES... [ .....covcvverirmrininines | v 190,521 | ovvvenee 175,000 | .cvvvenee 152,688 | ...oovvvnveee 155,048 | .oooveveverins | v 673 | v .673 155,722 | ovvoeerenes | s 34,799 | ... 34,799 | ......... 4,676 |04/15/2023. | 2FE............
SABINE PASS LIQUEFACTION L 5.62
785592 AE 6 |02/01/21 . | 04/03/2017. | EXTERNAL MANAGER TRADES... | c..overeveeenerienins | cevrreenns 442234 | .......... 410,000 | .......... 377,200 | .coovcvenees 382,710 | oo | e 1,504 | .o 1,504 384,214 | oo | s 58,020 | ......... 58,020 | ....... 15,695 | 02/01/2021. | 2FE............
785592 AH 9 | SABINE PASS LIQUEFACTION................ .| 04/03/2017. | EXTERNAL MANAGER TRADES... [ ...ccovviverirniirerinns | i 272,325 | .......... 245,000 | ......... 224175 | oo 224175 [ v | e | e 0 224175 | oo | s 48,150 | ......... 48,150 | ......... 8,549 | 03/15/2022. | 2FE............
SABINE PASS LIQUEFACTION L 5.62
785592 AM 8 |03/01/25 . | 04/03/2017. | EXTERNAL MANAGER TRADES... 265979 | .......... 245,000 | ......... 208,250 | .....ccoonu.. 208,948 | ..o | i 196 | oo .196 209,144 | oo | s 56,835 | ........ 56,835 | ......... 8,230 | 03/01/2025. | 2FE............
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SCHLUMBERGER HOLDINGS CORP 1.9
806851 AA 9 |12/21/17 .| 06/09/2017. | MORGAN STANLEY.......ccooirumrins [ ervrrinriveriieriinnines | v 921,546 | .......... 920,000 | ......... 925,262 | .....ccoovu 924,513 | oo | e (2,094) | ..oovvorrirnne (2,094) 922,419 | oo [ s (C1E)) I— (873) | oo 8,400 | 12/21/2017.| 2FE............
85172F AB 5 | SPRINGLEAF FINANCE CORP 6 06/01/20 .. | 04/21/2017. | EXTERNAL MANAGER TRADES... | ....vvvurerimernerrnines | oveerieiis 5,110 | v 5,000 | covvrernenne 4675 | oo Z 7272 I R K I I 31 4,853 | oo [ e 457 | o 457 | e 121 | 06/01/2020. | 4FE............
85172F AF 6 | SPRINGLEAF FINANCE CORP................. .| 04/21/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvinriivniirnrines | i 217,300 | .......... 205,000 | .......... 195,775 | v 195,775 | oo [ e | e 0 195,775 | coveovereienns | s 21,525 | ........ 21,525 | ......... 9,631 | 10/01/2023. | 4FE............
TD AMERITRADE HOLDING CORP 2.95
87236Y AE 8 |04/01/22 .1 06/22/2017. [ KEYBANC.......covivriererneirerieninees | ernrivesnnississsnninens | corerveens 512,510 | .......... 500,000 | .......... 498,825 | .............. 499,109 | ..o | s TT | e 77 499,186 | ...oovvevrris | e 13,324 | ........ 13,324 | ....... 10,899 | 04/01/2022. | 1FE............
TD AMERITRADE HOLDING CORPO 3.3
87236Y AF 5 |04/01/27 .| 06/22/2017.| BARCLAY'S CAPITAL.......cconerirenns [ rmeerreerieinerseiiinns | vvenne 1,010,940 | ....... 1,000,000 | .......... 997,920 | ...vorvrrrierrerienns | e | e 23 | e 23 997,943 | oo | s 12,997 | v 12,997 | ... 5,500 | 04/01/2027.| 1FE............
STATE STREET GLOBAL
87264A AG 0 |T-MOBILE USAINC.....ccosvvreireiciierinns .| 04/28/2017.|MARKETSLLC [ | e 299,761 | .......... 290,000 | .......... 289,275 | oo 289,406 | ...oocvvrriieies | i 10,355 [ .vereirerines | e 10,355 299,761 0. 14,640 | 04/28/2022. | 3FE............
TARGA RESOURCES PARTNERS L 6.37 STATE STREET GLOBAL
87612B AK 8 |08/01/22 .| 06/26/2017. |MARKETSLLC [ | v 61,913 | oo 60,000 | ............ 50,700 | c.ovrvrrrine S1770 | oo | e 10,143 [ v | e 10,143 61,913 0 | e 3,453 | 08/01/2022. | 3FE............
88033G AV 2 | TENET HEALTHCARE CORP.........cccoon.... .| 04/21/2017. | EXTERNAL MANAGER TRADES... [ ....covvvnerirnrineenes | v 161,500 | ..ccvveeee 190,000 | ..covvenee 146,775 | coovvverene 146,775 | oo [ v [GRSKI) | (5,936) 140,839 | oo | s 20,661 | ......... 20,661 | ......... 5,842 | 11/15/2031. | 5FE............
89417E AM 1 | TRAVELERS COMPANIES INC 4 05/30/47 .. | 05/25/2017. | MORGAN STANLEY........coccorsermnne | vorrmmrermernerireniinenns | cvvees 1,014,600 | ....... 1,000,000 | .......... 995,660 | ...vverereeirrireireies [ s | e 2 | s 2 995,662 | ... | s 18,938 | ......... 18,938 | ..ooccvene 889 |05/30/2047. [1FE............
897050 AB 6 | TRONOX FINANCE LLC 6.37 08/15/20..... .. | 05/04/2017. | EXTERNAL MANAGER TRADES... [ .....cccuververiiniines | e 294,350 | ... 290,000 | .......... 289,275 | ..ovoeveerinrieniinnes | v | e 29 | e 29 289,304 | ..o | s 5,046 | ........... 5,046 | ... 4,314 | 08/15/2020. [ 5FE............
90131H BQ 7 |21ST CENTURY FOX AMERICA............... .| 04/06/2017. | BARCLAY'S CAPITAL.......ccomerernens [ ermeermerrininerneiiinns | vvenne 1,652,543 | ....... 1,296,000 | ....... 1,653,061 | ........... 1,650,992 [ ...oovveririienns | e (2,331) | oo [ e (2,331) [ oo | e 1,648,660 | ......oovvrvrencs [ e (96,117) | ........ (96,117) | ....... 52,250 | 02/15/2041. | 2FE............
UNITEDHEALTH GROUP INC 4.37
91324P BW 1 |03/15/42 .| 05/25/2017. | WELLS FARGO.......oevvmrireirnrinees [ oererneeriseineiseiiinns | vvenne 1,058,510 | ....... 1,000,000 | ....... 1,139,420 | ........... 1,138,358 [ ..ovoorecrieies | e (G 4) ) T O (1479) [ oo | e 1,136,879 [ .oveeveeianns [ e (78,369) | ........ (78,369) | ....... 31,111 | 03/15/2042. | 1FE............
STATE STREET GLOBAL
92343V AM 6 |VERIZON COMMUNICATIONS oo |..| 04/24/2017. |MARKETSLLC [ | v 2,089,700 | ....... 2,000,000 | ....... 2,090,810 (1,110) 2,089,700 0. 64,050 |04/15/2018.
92343V BR 4 |VERIZON COMMUNICATIONS vee |+ 1 05/15/2017. | JP MORGAN........covvrrrrrireerrrinens [ rvrerneersnissiseriiens | vveene 1,390,938 | ....... 1,250,000 | ....... 1,441,213 B (022 TS I 1,397,968 | ...ooovverires [ v (7,030) | ..ovvve (7,030) | ....... 43,453 |09/15/2023.
VERIZON COMMUNICATIONS INC 3.45
92343V CC 6 |03/15/21 .1 06/01/2017. | US BANK ... [ rerereeeisnineissniiinns | evenne 1,039,090 | ....... 1,000,000 | ....... 1,031,710 [ oo | e | e (V1072 ) O PO (2,102) [ oo | e 1,029,608 | ...coovverrirnns | cerirns 9,482 | oo 9,482 | ....... 25,013 |03/15/2021. | 2FE............
92553P BC 5 |VIACOMINC......ccoovvmiviririerieniirenirenes .| 05/17/2017. | EXTERNAL MANAGER TRADES... [ ....ovvvniviniivervnns | v 76,500 | ..cooneee. 75,000 | ..coonnee. 75,000 | cooovvenrienirenirnniines | ereierinnrinenine | e | e 0 75,000 | .oovvveerierins | e 1,500 | oo 1,500 | .o 1,094 |02/28/2057. | 3FE............
92553P  BD 3 |VIACOM INC......coovverirrrireirerinerinenienes .| 05/16/2017. | EXTERNAL MANAGER TRADES... 828,855 | ... 815,000 | .......... 825,595 | ...cvuvreririneinenes [ e | e (V233 ) - (261) 825,334 3,521 3,521 | ... 10,773 | 02/28/2057. | 3FE............
931427 AM 0 |WALGREENS BOOTS ALLIANCE.............. .. 05/16/2017.| GOLDMAN SACHS........cocovvumrienns [ | v 3,025,625 | ....... 3,000,000 | ....... 3,007,690 | ........... 3,006,793 | ..o | s (1,831) | oo (1,831) 3,004,962 | ...oooovrvrrires [ e 20,663 | ......... 20,663 | ... 24,306 |05/30/2018. [ 2FE............
STATE STREET GLOBAL
94946T AB 2 |WELLCARE HEALTH PLANS IN. .| 04/07/2017.|MARKETSLLC [ | v 210,8% | .......... 205,000 | ......... 205,000 0 205,000 5,894 589 | ... 4,650 | 11/15/2020.
94974B GR 5 |WELLS FARGO & COMPANY v |+ | 05/17/2017. | WELLS FARGO........ccoorrvrrierierins | ceriseirneriesiesinenns | evvens 1,517,580 | ....... 1,500,000 | ....... 1,498,395 P [ 122 | e | s 1,498,842 | ..o | v 18,738 | ......... 18,738 | ....... 17,531 | 12/07/2020.
WESTERN DIGITAL CORPORATIO 7.37
958102 AJ 4 |04/01/23 .. | 05/24/2017. | EXTERNAL MANAGER TRADES... [ ...ccovviverinnrirerinns | v 170,113 | e 155,000 | .covvneee 155,000 | coovovernnene 155,000 | ovvvecerrrinries [ e | e 0 155,000 | .ooooverirnnes | s 15,113 | oo 15,113 | .ot 7,589 | 04/01/2023. | 2FE............
WESTERN DIGITAL CORPORATIO 10.5
958102 AL 9 |04/01/24 .| 04/11/2017. | EXTERNAL MANAGER TRADES... [ .....ccovvververiiniines | e 594,638 | ......... 505,000 | .......... 505,000 | ....cocvvren 505,000 | ..ovovvirreriien | cerierirereieiiens | e 0 505,000 | ..ovourirerirenes | s 89,638 | ........ 89,638 | ....... 28,869 |04/01/2024. [ 3FE............
STATE STREET GLOBAL
959319 AG 9 |WESTERN REFINING INC 6.25 04/01/21..|.. | 06/14/2017.|MARKETSLLC | | v 87,656 | ...coovve.. 85,000 | ..coonee. LT - 76,048 | ..oovoveiveinee | e 11,609 [ .o | e 11,609 87,656 0 | 3,734 | 04/01/2021. | 4FE............
97381W AT 1 |WINDSTREAM CORP 7.75 10/01/21......... .| 05/31/2017. | EXTERNAL MANAGER TRADES... | ....ovvvnvvineinrinnns | cvvenne 1,020,538 | ....... 1,045,000 | ....... 1,029,325 | ..oveiviriiinnieeinnns | ceveeiseieninns | e (P28:7:1:) 1 N IO (27,588) | .ooverrereiienies | e 1,001,803 | ..oveevvrvrinns | v 18,735 | ovone. 18,735 | ....... 53,930 | 10/01/2021. | 4FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
ZF NORTH AMERICA CAPITAL | 4.75
98877D AC 9 |04/29/25 .| 05/30/2017. | EXTERNAL MANAGER TRADES... [ ....covvvveriveriniines | e 404,250 | ......... 385,000 352,756 ..857 364,732 04/29/2025.
98956P AK 8 |ZIMMER BIOMET HOLDINGS.... ... |.. | 04/26/2017. | BANK OF AMERICA.......... 2,527,425 ..2,500,000 .2,498,700 84 2,499,235 04/01/2020.
BARRICK GOLD CORPORATION 6.95 STATE STREET GLOBAL
067901 AB 4 |04/01/19 .| 06/20/2017. | MARKETS LLC JRTOTTOROPPONPOPPONN IOV 694,022 | ......... 637,000 (4,130) 694,022 04/01/2019.
15135U AL 3 |CENOVUS ENERGY INC......cocvvrvrvrcrirnens .. | 04/04/2017. | JEFFERIES & CO......oovvvvvvrrvrrrvirs [ ermrerveeiieinerseriinns | vveene 1,999,820 | ....... 2,000,000 | 001,999,860 | .oooovvrrirrirciieiies | v | e | e | e (V1 TR R 1,999,660 04/15/2027.
STATE STREET GLOBAL
36168P AC 0 |GFL ENVIRONMENTAL INC......cccorvvernee. .| 05/18/2017.|MARKETSLLC [ | e 181,892 | .ovvvneee 175,000 | .ovvvnnee 173,469 | oo ATBTTT | oo | e 8,115 | oo 8,115 181,892 0 | e 8,690 | 04/01/2020. | 4FE............
91831A  AA 9 |VALEANT PHARMACEUTICALS............... .| 04/21/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovviveiiniierinns | i 312,883 | ... 370,000 | ......... 302,475 | oo 302,475 [ i | ceverineiseiinns | e 0 302,475 | oo | s 10,408 | ......... 10,408 | ....... 12,209 | 03/15/2020. | 5FE............
VALEANT PHARMACEUTICALS IN 5.87
91831A AB 7 |05/15/23 .| 04/21/2017. | EXTERNAL MANAGER TRADES... [ .....cvvvvirreriiniines | v 905,738 | ....... 1,245,000 | .......... 939,975 | oo 939,975 | ..o | v (39,441) | evorvriens | e (39,441) 900,534 5,204 5204 | ... 32,712 | 05/15/2023. | 5FE............
92912E AC 7 |VALEANT PHARMACEUTICALS............... .| 04/21/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvmerirerineines | e 104,001 | .ovvveeee 104,000 | ...covvvnee 94,380 | ..ocovvrirrne 94,380 | .ooovvrrrrerines | e [ e 0 94,380 | ..ovvrererieriens | e 9,621 | oo 9,621 | ....c... 4,895 |08/15/2018. [ 5FE............
00507U AM 3 |ACTAVIS FUNDING SCS 2.3503/12/18.... | C| 06/19/2017. | WELLS FARGO.........cccvrmreivimriins | cormririninnissiieni | e 502,115 | ........ 500,000 | .......... 499,755 | ... 499,900 | ...oovvierienis | s 39 | 39 499,939 | ..o [ e 2,176 | oo 2,176 | oo 9,139 | 03/12/2018.| 2FE............
02154V AA 9 |ALTICE LUXEMBOURG SA 7.75 05/15/22 | C | 06/02/2017. | EXTERNAL MANAGER TRADES... | ....cvvrmrvmeririrnens | ceverenns 478,125 | .......... 450,000 | ......... 420,750 | .....ocvovees 434,920 | ..o | e 961 | ..961 435,881 05/15/2022.
046353 AP 3 | ASTRAZENECA PLC 100 06/12/22. 06/05/2017. | MORGAN STANLEY......ccccnvrvmerns [ emerrreinerirerineinns | eoveris 500,725 | .......... 500,000 | .......... 500,000 0 500,000 06/12/2022.
05565Q DJ 4 |BP CAPITAL MARKETS PLC ...| C| 04/17/2017.| GOLDMAN SACHS........cccovvumrvvnns [ rnreveriririinriseiinns | coveene 2,004,560 | ....... 2,000,000 | ....... 2,000,000 0 2,000,000 08/14/2018.
BANK OF TOKYO-MITSUBISHI UF 1.7 STATE STREET GLOBAL
064255 BL 5 |03/05/18 C|05/22/2017. [MARKETSLLC | | e 1,675,184 | ....... 1,675,000 | ....... 1,672,990 [ ..oceoeeecireerceiens | veveeeerneeiineins | e L3/ O OO L5V RN IV 1,673,517 | o | e 1,667 | oo 1,667 | ... 20,565 |03/05/2018. [ 1FE............
CONSOLIDATED ENERGY FINANC 6.75
20914U AB 2 [10/15/19 C | 06/13/2017. | VARIOUS........coomrirerinriierierinncens | ceeeseriesisnessssisees | ceverneens 465525 | .......... 450,000 | ......... 456,525 | ...cooeieineineriinnns | e | s (5,131) | covvenee 5,390 | .. (10,521) 446,004 | .oooveceies | e 19,521 | oo 19,521 | ....... 19,997 | 10/15/2019. | 4FE............
VIRGIN MEDIA FINANCE PLC 6.37
55181X AA 0 |04/15/23 C | 06/27/2017. | EXTERNAL MANAGER TRADES... | ....ovvverineinieinnees | ceverneens 210,250 | .......... 200,000 | .......... 199,000 | coovvvernvene 199,000 | oo [ e | e 0 199,000 | ..ovouveeerrcres | s 11,250 | .ocvenee 11,250 | ......... 9,031 | 04/15/2023. | 4FE............
62947Q AN 8 |NXP BVINXP FUNDING LLC........cccocovrrunee C | 04/25/2017. | EXTERNAL MANAGER TRADES... | ....ovvvervneririnens | ceveienes 211,820 | .......... 200,000 | ......... 198,000 | c.oovvvrnveee 198,000 | .vovueeurrenriens [ e | cevvenrierienes 0 198,000 | ..vouvverrrreres | o 13,820 | ..cooue. 13,820 | ......... 7,124 | 03/15/2023. | 3FE............
67054L AB 3 |SFR GROUP SA6 05/15/22..........coccounecne C|06/02/2017. | EXTERNAL MANAGER TRADES... | ..cooovvvereneerinrinens | cerereens 455663 | .......... 435,000 | .......... 419,231 | oo B19,231 [ i | v | e 0 419,231 | oo | e 36,431 | ......... 36,431 | ....... 21,170 |05/15/2022. [4FE............
SHELL INTERNATIONAL FINANC 1.75
822582 BW 1 |09/12/21 C | 06/21/2017. | MITSUBISHI UFJ.......coorviniireirens | o | e 984,130 | ....... 1,000,000 | .......... 996,530 | ....cocvvren 996,732 | ..o | i 326 | .326 997,057 | oo | e (12,927) | ........ (12,927) | ....... 13,806 | 09/12/2021. | 1FE............
SIEMENS FINANCIERINGSMAATSCHA 2
82620K AK 9 |09/15/23 C | 06/07/2017. | BANK OF AMERICA........cocovuvrerree | correrineiveiiinninenns | cvvns 1,450,410 | ....... 1,500,000 | ....... 1,414,832 | ........... 1,414,832 | .o | s (B7,411) | overveceens | e (B7,411) | oo | e 1,347,421 | oo [ 102,989 | ....... 102,989 | ....... 22,250 |09/15/2023. [ 1FE............
TEVA PHARMACEUTICAL FINANCE 2.8
88167A AD 3 |07/21/23 C| 05/26/2017. | DEUTSCHE BANK . 969,040 | ....... 1,000,000 | .......... 996,660 | .............. 996,853 | ..o | e LT I .183 997,036 | ..uverrererrins | e (27,996) | ........ (27,996) | ....... 24,111 | 07/21/2023. | 2FE............
STATE STREET GLOBAL
89366Q AA 1 | TRANSFIELD SERVICES LTD.......cocvunece C|05/15/2017. [MARKETSLLC | | e 197,957 | v 190,000 | .covvneee 191,125 | o 190,876 | ovvvverrerciees [ e 2,893 | . 2,893 193,769 | oo | e 4,188 | oo 4,188 | oo 7,956 | 05/15/2020. | 3FE............
TRANSOCEAN PROTEUS LTD 6.25
893829 AA 9 |12/01/24 C | 06/30/2017. | SINKING FUND REDEMPTION..... | cccouvveereerirnrenenns | cvvereiinns 16,750 | cooovrrrnee 16,750 | coovvrrne 16,807 | v 9,448 16,750 0 503 |12/01/2024.
902133 AN 7 |TYCO ELECTRONICS GROUPSS.............. C | 04/20/2017. [ JP MORGAN.......ccorrurrrrrinerinerins | ceviseiseriissiesenenns | eevnes 2,018,880 | ....... 2,000,000 | ....... 1,989,860 1995914 | | 88T [ [ BAT [ | 1,996,562 22,319 22,319 | ....... 16,889 | 12/17/2018.
UNITYMEDIA KABELBW GMBH 6.12
91337D AB 0 |01/15/25 C| 06/27/2017. | EXTERNAL MANAGER TRADES... | ....cccovvvinivmiiiinnis | o 499,875 | .......... 465,000 | ......... 456,863 | .............. 456,863 | .....ocveriinis | e | e 0 456,863 | ... | e 43,013 | .o 43,013 | ....... 26,799 |01/15/2025. | 4FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
VIRGIN MEDIA FINANCE PLC 5.75
92769V AG 4 |01/15/25 C | 06/27/2017. | VARIOUS........cooiriiiiinniinninninines | conrienisnisesisninnes | coveenes 605,475 | .......... 585,000 | ......... 587,925 | ..o 586,452 | ....oovrviriines | s 19,024 | ......... 19,024 | ....... 15,417 | 01/15/2025. | 4FE............
3899999. Total - Bonds - Industrial and Miscellaneous ....126,941,562 |....124,055,750 |....127,985,024 | ......... 85,448,562 | ......ccoeo...0 | ......(440,642) | .......8,335 |........(448,977) | o0 | s 124,452,495 .2,489,054 |..... 2,489,054 | ..2,762,754 XXX XXX
8399997. Total - Bonds - Part 4.........ccccoeiniiiiiiiiisicsniis ....260,142,606 | ....254,917,097 | ....263,362,603 | ....... 183,228,326 | ................0 | ......(658,704) | .......8,335 | .........(667,039) | .....ccoc..0 | ooeo 258,754,672 ..0..1,387,926 |..... 1,387,926 | ..4,505,037 XXX XXX
8399999. Total - Bonds ....260,142,606 | ....254,917,097 | ....263,362,603 | ....... 183,228,326 258,754,672 0].1,387,926 |..... 1,387,926 | ..4,505,037 XXX XXX
c Stocks - Mutual Funds
90262H 63 5 |UBSUS SMALL CAP GROWTH-P ......... .| 06/30/2017. | FIDELITY CAPITAL MARKETS...... | cccovervnns 151.324 XXX (138) 3,044 XXX
880196 87 8 | TEMPLETON FOREIGN FUND-R6. .. | 06/30/2017. | FIDELITY CAPITAL MARKETS...... .1,068.256 XXX .922 8,261 XXX
315911 76 8 |FIDELITY SPARTAN 500 INDX-IV.. ... | .. | 06/30/2017. | FIDELITY CAPITAL MARKETS...... XXX (733)] ... (733) 1,011 XXX .
74253Q 74 7 |PRINCIPAL MIDCAP FUND-INS............... .. | 06/30/2017. | FIDELITY CAPITAL MARKETS...... | cccoverenns 192.097 XXX ( ) (1,134) 3,186 XXX [
9299999. Total - Common Stocks - Mutual Funds.. XXX v )| ... 0 (1,083) 0 15,502 0 XXX XXX
9799997. Total - Common Stocks - Part 4. XXX | )| ... 0 (1,083) 0 15,502 0 XXX XXX
9799999. Total - COMMON SEOCKS. .....cvurersrsereerisseessenissrsssnsens e XXX ( ) 0 (1,083) 0 15,502 0 XXX XXX
9899999. Total - Preferred and Common Stocks..........ccccccuene. XXX e 15,502 | ... 16,585 | ........( )] T 0 .0 (1,083) 0 15,502 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....260,160,285 XXX ....263,378,105 | .......183,244 911 o )| e (658,704) | ........ 8,335 |........ (668,122) 0 258,770,174 0..1,390,104 |..... 1,390,104 | ..4,505,092 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt.D-Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code  |Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, N.A...........cccooovevunnne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 5,168,612 | .cocovvvrene 18,882,058 | ...cccvevenees 7,663,201 | XXX
JP Morgan Chase Bank, N.A..........cccooovevuunne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 50,000 50,000 50,000 | XXX
JP Morgan Chase Bank, N.A...........ccoooveveunne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (4,243,993) (22,795,157) (3,617,238) | XXX
JP Morgan Chase Bank, N.A............ccooovevunnne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (3,401,364) (3,732,587) (7,911,173) | XXX
Bank of New York Mellon..............ccccccco...eo... 6023 Airport Rd, Oriskany, NY 13424 (787,478) 72,341 713,163 | XXX
Federal Home Loan Bank of Indianapolis...... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240. 1,334 1,261 1,161 | XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105, 10,846 2,352 25306 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (3,202,043) (7,519,732) (3,075,580) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (3,202,043) (7,519,732) (3,075,580) | XXX
0599999. Total Cash XXX XXX 0 0 (3,202,043) (7,519,732) (3,075,580) | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli

AMEREN CORPORATION 0 07/14/17 MO.....ovuuivuiririieisrireierintieeiesiseeesisesessssesessesineene 06/15/2017....... | o 1.452 | 07/1412017 oo | coovcerreceeeeeris 3,997,906 2,578
AMERICAN EXPRESS CENTURION BA 6 09/13/17 . [06/2712017 ..o | o 6.000 |09/13/2017....... 504,522 9,000 (8,979)
ANTHEM INC 0 07/17/17 IN 06/21/2017 07/17/2017..... 7,995,236 2,978
GENERAL MILLS INC 0 07/10/17 MN ... | 06/15/2017 07/10/2017....... . 14,995,200 8,533
GENERAL MOTORS FINANCIAL C 2.62 07/10/17 ... | 06/08/2017. 07/10/2017....... 800,200 9,975 (9,325)
JPMORGAN CHASE BANK NA 6 07/05/17 OH.... ... | 06/19/2017. 07/05/2017....... 250,127 7,333 (7,244)
MOLEX ELECTRONICS TECH 0 07/12/17 ... | 06/15/2017. 071202017 cccvv | o 9,995,722 6,222
MEDTRONIC GLOBAL HOLDINGS SCA 0 07/10/17 . | 06/15/2017 07/10/2017....... 24,991,937 14,333
3299999. Industrial and Miscellaneous (Unaffiliated) - ISSUBT OBIIGAHONS. ...tttk b st s s 808 E 0oL E L E 0L E L e0E o0k 406 oe4E o0k E oL b EfeeE 0Lkt | oenb sttt 63,530,850 26,308 9,096
3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIEEEA). .......v.evureiieieieei ittt sttt es s es e ses e ses e eesessnaee 4e8e0seeeeseseEseEeEeeEeeseeseEseE et o e e 8oL 8 oe8 o1 eE o8 408 £ 01 S E e e 408401 £E 28 4L 8 oe 1L e e se8e0s e eEeeEeeseee | 408eEaeEneseeseeseEeeEoeseE e seEeeE oo EeeEee s e e e b en s e er et ensanset et ansensersstsnsensnnsns | erssssssossensesesansassessssnsn 63,530,850 26,308 9,096
Total Bonds

7799999. Subtotals - Issuer Obligations.... . .63,530,850 26,308 9,096
8309999, SUDLOIAIS = BONGS.. ... ettt st f s f 8RR £ £E £ R e eE R f£EE£EfeEE e eEE R eEEfoEEre LEfeEE R oL E LR EEEeEE R EEE SRR E SRR E L E R L E LR EEE SRR E SRR E LR eEE e R E SRR eEE SRR fE1eEfeEE LR e R R E LR eEE e E R R E bbbt | eeriene ettt 63,530,850 26,308 9,096
8699999, TOtAl - CASH EQUIVAIENES.........c.ouivecviieiirieiii itttk b et etss HaeeteesseE s et e s et bt ee s e b e s L bR oL b a2t e e b s L8 b bbb b s L bt e s e bt s ee b b et s et e ense | Hedseet e b ee s e e R e bRttt ntes | eereries st 63,530,850 26,308 9,096
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